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Banc of AmericaSecurities S

MBS New Issue Term Sheet

Countrywide Mortgage Backed Securities

Mortgage Pass-Through Certificates, Series 2004-29
$ 1,458,559,000 (approximate)

Classes 1-A-1, 1-A-2, I-M-1, I-B-1, 2-A-1, 2-A-2, 3-A-1, H-M—l;}_II-B-l, and 11-B-2 (Offered
Certificates) ‘

Countrywide Home Loans, Inc.

Seller

Countrywide Home Loan Servicing LP

Master Servicer

December 28, 2004

This Structural Term Sheet, Collatcral Term Sheet, or Computational Materials, as appropriate (the “material”), is for your private information and Banc of Amenca Securities
LLC {the “Underwriter”) is not soliciting any sction based upon it. This material is not 1o be construcd as an offer to sell or the solicitation of any offer to buy any security in
any jurisdiction whese such an offer or solicitation would be illegal, This matenal is based on information that the Underwriter considers reliable, but the Underwriter does not.
represent that it is accurate or compiete and it should not be relied upon as such. By accepting this materia] the recipient agrees thal it will not distribute o provide the material
to any other person. The information conwined in this material may pertain to securities that ultimately are not sold. The information contained in this material may be based
on assumptions regasding market conditions and uther mauers as reflected herein. The Underwriver makes no representation regarding the reasonablencss of such assumptions

. or the likelihood that any of such assumpuons will coincide with acrual merket canditions or events, and this material should not be relied upon for such pusposes. The
Underwriter and its affilistes, officers, directors, pariners and employees, including persons involved in the preparation or issuance of this materisl may, from time to ting, have
long or shor positions in, and buy and schl, the securides mentioned herein or derivatives thervof (including options).  This material may be filed with the Sccurities and
Exchange Commission (the “SEC™) and incomporaed by reference into o effective regisumtion statement previously filed with the SEC under Rule 415 of the Seawrities Act of
1933, mc}udmg all cases where the maieria) docs not pentain o securities that are ultimately offered for sale p w such regi ! Information contained in
this material is current as of the daie appearing on this material only. Information in this material n:ganﬁmg any assets backing any secusities discussed herein supersedes ail
prior information regarding such assets. Any informatron in the maicrial, whether regarding the assets backing any securities discussed herein or otherwise, will be superseded
by the information contained in any final prospectus for any securitics acwally sold to you. This material is fumished solely by the Underwriter and not by the issuer of the
securities, The issuer of the securities has not prepared, reviewed of paricipated in the preparation of this material, is not responsible for the accuracy of this materia) and has
not authotized the dissemination of this matenal. The Underwriter is acting as underwriter and not acting as agent for the issuer in e ion with the proposed transacuon.
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Banc of America Securities

Countrywide Mortgage Backed Securities, 2004-29
Mortgage Pass-Through Certificates

i

%>

$1,458,559,000 (approximate)

Principal WAL (Yrs) Last Scheduled Certificate
Class Balance $""' (CatvMa)™ | Prin Pot (Mths) (Calvmat)™® | Interest Rate Type Tranche Type Collateral Type | Expected Ratings
1-A-1 656,513,000 1897423 124 /361 (3) Super Scnior - Floater Group | AAAIAZD
1-A-2 49,050,000 3.89/4.23 124 /361 (4) Super Senior Support - Floater Group | AAA/Aa]
1-M-1 19,243,000 6.76/17.51 124 /361 {5) Subordinate Floater Group | AAJAS2
1-8-1 10,187,000 6.76 /1.51 124 /361 (6) Subordinate Floater Group | AJA2
1-B-2 7,546,000 Subordinate Group 1 -
1-B-3 5,282,000 Subondinate Group | .
1-B4 4,151,000 Subordinate Croup ) -
1-B-5 2,641,411 Subordinate Group | -
2.A-1 291,782,000 3.70/4.04 117 /361 7) Super Senior - Floater Group 2 AAAZA#»
2-A-2 125,048,000 3.70/4.04 117/361 (4) Super Scnior Support - Floater Group 2 AAA/A s
3-A-1 270,114,000 3777413 117 /361 ) Sernior Pass-Thru Group 3 AAA/A 2
U-M-1 15,536,000 6.45/7.21 1177361 (10) Subordinate Floator Groups 2 & 3 AAJARL
{1.B-1 11,838,000 6.45/1.21 117 /361 {n Subordinate Flaater Groups 2 & 3 A/AZ
1-B-2 9,248,000 6,45/77.21 1177361 {12) Subordinate Floaler Groups24& 3 BBRR/Baa2
11-B-3 9.248,000 Subordinate Groups 2& 3 -
\{-B-4 4,069,000 Subordinate Groups 2 & 3 -
1H-B-5 2,959,800 Subordinate Groups 2 & 3 -
A-R 100 Residual Group | -
1-X 734,993,000 Senior WAC 10 Group ! AAA/AsS
2-X 416,830,000 Senior WAC IO Group 2 AAA/ASS
3-X 270,114,000 Senior WAC 1O Group 3 . AAA/As
U-10 36,622,000 Subordinate WAC 10 Groups 2 & 3 AAA
(1)  The Ceriificate sizes are approximate and are subject to a +/- 5% variance.
(2} The WAL and Last Scheduled Principal Payment to Call and to Maturity for the Class 1-A-1, Class 1-A-2, Class I-M-1, Class I-B-1, Class 2.4-1, Class
2-A-2, Class 3-A-1, Class II-M-1, Class 11-8-1, and Class II-B-2 Centificates are shown at the pricing speed of 20% CPR.
(3} The Class i-A-1 Ceriificates will initially have on interest rate equal to ihe least of (i} One-Month LIBOR plus { ] bps (which margin doubles on the first
distribution date afier the Group | Clean-Up Call Date (ar described herein}), (ii) the Group | Net WAC Cap (as described herein) and (iii) 11.50%.
(4)  The Class 1-A-2 Certificates will initially have on inserest rate equal 1o the least of (i) One-Month LIBOR plus [ ) bps (which margin doubles an ke first
distribution dote after the Group 1 Clean-Up Call Date (as described herein)), (i) the Group ] Net WAC Cap (as described hercin) and (iii) 11.50%.
(5) The Class I-M-1 Certificates will initiatly have an interest rate equal ta the leust of (i) One-Month LIBOR plus { ] bps (which morgin increases by 1.5 times on
the first distribution date afier the Group | Clean-Up Call Daie (os described herein)). fii) the Group | Net WAC Cap (os described herein) and (iii) 11.50%
(6) The Class 1-B-1 Certificates will initially have an interest rate equal to the least of (i) One-Monih LIBOR plus [ ] bps (which margin increases by 1.5 times on
the firs1 distribution dote afier the Group | Clean-Up Call Date (as described herein)). (ii) the Group | Net WAC Cap (os described herein) and (iij) 11.50%.
(7)  The Class 2-4-1 Certificates will initioliy have an interesi rote equal o the leaxt of (i) One-Month LIBOR plus [ | bps (which margin doubles on the first
;igt;g;::lion daic after the Aggregate Loan Group Clean-Up Call Date (os described herein)). (if) the Group 2 Nei WAC Cap (as described herein) and (iii)
' (N
(8)  The Class 2-A-2 Certificases will iniliolly hove an inierest rate equol 1o the least of (i) One-Month LIBOR plus [ ] bps (which morgin doubles on the first

distrihuiion date afier the Aggregaie Loun Group Clean-Up Call Date (as described hercin)), (i) the Group 2 Net WAC Cap (ot described herein) ond (iii)

10.50%.

{9)  For ihe Initial Distribution Date, the Class 3-A-1 Certificates will have an interex! rote equol to the Weighted Average Net Morigage Rate of Loan Group 3. ond
Jor each disiributior dote afier the Class 3-A-1 Ceniificates will have an intercsi rate equal 1o the Weighted Averoge Net Morigage Raie of Loon Group 3 minus [
1%. The Certificate coupons are approximate and subject to a +/-10 basis paint variance. All Certificates pricing will be subject to yield maintenance
upon delivery of the actual coupon rate prior o the closing date.
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. v Countrywide Mortgage Backed Securities, 2004-29
Banc of America Securities coie. Mortgage Pass-Through Certificates
g $1,458,559.000 (upproximate

(10} The Class l1-M-{ Certificaies will initially have an interes! role equol o ihe least of (i) One-Month LIBOR plus [ ] bps (which margin increosex by 1.5 times on
the first distribution dare ofler the Aggregote Loan Group Clean-Up Call Date (as described herein)). (i} the Aggregale Group Net WAC Cap (as described
kerein) and (iii) 10.50%.

(11) The Class 1-8-1 Certificates will initiclfy hove an interest rote equol 1o the lcost of (i) One-Month LIBOR plus [ ] bps (which morgin incresses by 1.5 tines on
the Jirsi distribution date ofier the Aggregate Loan Group Clean-Up Cail Date (ox described herein)), (ii) the Aggregate Group Net WAC' Cap (as described

kercin) and (iii) 10.50%

(12) The Class 11-8-2 Certificates will initially have on interest rate equal lo the leaxt of (i) Onc-Monih LIBOR plus [ bps (which morgin increases hy 1.5 timey on
the first distribuiion dose afler the Aggregote Loan Group Clean-Up Call Date (o described herein)), (ii) the Aggregate Graoup Net WAC Cap (as described
herein) and (i) 10.50%%
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Countrywide' Mortgage Backed Securities, 2004-29
Mortgage Pass-Through Certificates

/%
W ' 31.458,559,000 (approximate)

Banc of AmerivaSecurities

Preliminary Summary of Terms
Transaction: Countrywide Mortgage Backed Securities 2004-29
Mortgage Pass-Through Certificates, Series 2004-29
Lead Manager (Book Runner). Banc of America Securities LLC.

Seller: Countrywide Home Loans, Inc.

Master Servicer: Countrywide Home Loans Servicing LP.

Trustee: The Bank of New York.

Rating Agencies: Standard & Poor’s and Moody’s Investors Service, Inc. will rate the Offered Certificates.
Transaction Size: $1,494,456,313

Securities Offered: - $ 656,513,000 Class 1-A-1 Certificates

$ 49,050,000 Class 1-A-2 Certificates
$ 19,243,000 Class I-M-1 Certificates
$ 10,187,000 Class I-B-1 Certificates
$ 291,782,000 Class 2-A-1 Certificates
$ 125,048,000 Class 2-A-2 Certificates
$ 270,114,000 Class 3-A-1 Certificates
$ 15,536,000 Class 11-M-1] Certificates
$ 11,838,000 Class 1I-B-1 Certificatcs
$ 9,248,000 Class 11-B-2 Certificatcs

Expected Closing Date: December 29, 2004, »
Due Period; The 2™ business day of each month through the 1% business day of the following month,
Distribution Date: 25™ of each month, or the next succeeding business day

(First Payment Date: January 25, 2005)
Cut-Off Date: December 1, 2004.
Class A Certificates: Class 1-A-1, Class 1-A-2, Class 1-X, Class 2-A-1, Class 2-A-2, Class 2-X, Class 2-PO,

Class 3-A-1, Class 3-X, Class 3-PO and Class II-1O Certificates (the “Class A
Certificates”), cach a “Senior Certificate”. The Class A-R Certificate is not offered

hereunder.

Super Senior Certificates: The Class 1-A-1 and Class 2-A-1 Certificates.

Super Senior Support The Class 1-A-2 and Class 2-A-2 Centificates.

Certificates:

Subordinate Certificates: The Class 1-M-1, Class 1-B-1, Class 1-B-2, Class I-B-3, Class 1-B-4 and Class I-B-3
Certificates (the “Class I-B Certificates”™) and the Class II-M-1, Class {[-B-1, Class II-B-
2, Class II-B-3, Class II-B-4 and Class I1-B-5 Certificates (the “Class [I-B Certificates™)
will collectively be referred to as the “Subordinate Certificates™.
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Banc of America Securities e Mortgage Pass-Through Certificates
_ T _ $1.458,559,000 (approximate)

Preliminary Summary of Terms (Cont.)

Day Count: 30/360 and ACT/360, as applicable.

Pricing Speed: 20% CPR.

Aggregate Loan Group I: Loan Group 1.

Aggregate Loan Group II: Loan Groups 2 and 3 collectively.

Clearing: DTC, Clearstrecam and Euroclear.

D Lo Original Certificate Minimum Incremental

enominations. Form Denominations Denominations
Class A Certificates Book Entry $25,000 $1,000

SMMEA Eligibility: The Class A Certificates are cxpected Lo constitute “mortgage related securities”™ for
purposes of SMMEA.

ERISA Eligibility: Subject to the considerations in the prospectus supplement, the Offcred Certificates are
expected to be eligible for purchase by certain ERISA plans

Tax Structure: REMIC

Clean Up Call Date: The first Distribution Date where the Mortgage Loan balance of the related aggregate

loan group equals 10% or less of its initial balance.

Optional Clean-up Call: Any Distribution Date on or afier which the Aggregate Principal Balance of the
Mortgage Loans of any aggregate loan group declincs to 10% or less of the Aggregate
Principal Balance as of the Cut-off Datc of the related Mortgage Loans in that aggregate
loan group (“Cut-Off Date Pool Principal Balance™).

Administrative Fee: The Administrative Fees with respect to the Trust are payable out of the interest
payments received on each Mortgage Loan. The “Administrative Fees™ consist of (a)
servicing compensation payable to the Master Servicer in respect of its servicing
activities (the “Master Servicing Fee Rate”), (b) fees paid to the Trustee (“Trustee Fee
Rate™) and (c) any Lender Paid Mortgage Insurance (“LPMI Fee Rate™). The
Administrative Fees will accrue on the Stated Principal Balance of each Mortgage Loan
at a rate (the “Administrative Fee Rate’) cqual to the sum of the Master Scrvicing Fee
Rate for such Mortgage Loan, the Trustee Fee Rate, and any applicable LPMI Fee Rate.
The Trustee Fee Rate will be 0.009% per annum. The Master Scrvicing Fee Ratc for all
Loan Groups initially will be 0.375% per annum, LPMI Fee Rate for a Mortgage Loan
ranges from 0.000% to 1.125%.
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Preliminary Summary of Terms (Cont.)

Compensating Interest: The aggregate servicing fee payable to the Master Servicer for any month will be
reduced by an amount equal to the lesser of (i) the aggregatc prepayment intercst
shortfall for such Distribution Date and (ii) on half of one-twelfth of 0,.25% of the
balance of the Mortgage Loans. Such amounts will be used to cover interest shortfalls
from full or partial prepayments of the Montgage Loans.

Net Mortgage Interest Rate: As to any Mortgage Loan and Distribution Date, the excess of its mortgage interest rate
over the related Administrative Fee Rate.

Net WAC with respect to any Loan Group and any Distribution Date means the weighted
average of the Nct Morigage Interest Rates of the related Mortgage Loans, weighted on
the basis of their scheduled principal balances at the beginning of that Due Period.

Net WAC:

i fi ted int
Net WAC Cap: Net WAC Cap is the Net WAC of;lhe related Mongégc LO@S or the relatcd interest

accrual period.

Interest Accrual: Interest will accrue on the Class Certificate Balances of the Class 1-A- 1, Class 1-A-2
Class -M-1, Class I-B-1, Class 2-A-1, Class 2-A-2, Class 11-M-1, Class II-B-1, and
Class [1-B-2 Certificates duting each one-month period beginning on the 25" day of the
prior month {or in the casc of the first Distribution Date, from the Closing Date) through
the 24th day of the month in which each Distribution Date occurs (each, an “Interest
Accrual Period™). The initial Intcrest Accrual Period will be deemed to have commenced
on December 29, 2004.

Interest will accrue on the Class Certificate Balances of the Class 3-A-1 Certificates
during each one-month period ending on the last day of the month preceding the month
in which each Distribution Datc occurs (each, an “Interest Accrual Period™). The initial
Interest Accrual Period will be decmed to have commenced on December 1, 2004.

For Loan Group 2 and Loan Group 3, Net Prepayments are equal to the exccss, if any, of
the (i) Principal Prepayment Amount over (ii) the aggregate amount of Deferred Interest
accrued on the Mortgage Loans in those Loan Groups from the preceding Due Date to
the Due Date related to that Distribution Date.

Net Prepayments:
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-  $1.458,559,000 (approximate)

Banc of America Securities

Preliminary Summary of Terms (Cont.)
The Mortgage Loans in Loan Group 2 and Loan Group 3 are “Negative Amortization
Loans.” The Mortgage Index for the Mortgage Rates for the Mortgage Loans in Loan
Group 2 is generaily the London interbank offered rate for one-month U.S, doliar
deposits as listed under “Money Rates” in The Wall Street Journal most recently
available as of the first day of the month prior to the month of such Adjustment Date
{“One-Month LIBOR Index” or “LIBOR"). The mortgage index for the Mortgage Rates
for the Mortgage Loans in Loan Group 3 is generally the Cost of Funds Index (“COFI”)
as listed under “Money Rates” in The Wall Street Journal most recently available as of
the first day of the month prior to the month of such Adjustment Date. The Mortgage
Rates for the Negative Amortization Loans are fixed for the first one to six months
following their first payment dates (and the related Mortgage Rate during such time
period may be less than the applicable Loan Index and the rclated Gross Margin) and
then they adjust monthly, but the scheduled payments on the Negative Amortization
Loans adjust annually on a datc specified in the related mortgage note, subject to the
conditions (the “Payment Caps”) that (i) the amount of the monthly payment (with the
exception of each fifth payment adjustment date or the final payment adjustment date)
will not increase or decrease by an amount that is more than 7,50% of the monthly
payment prior to the adjustment, (it) as of the fifth payment adjustment date and on the
same day every fifih year thereafter and on the last payment adjustment date, the
monthly payment will be recast without regard to the limitation in clause (i) above and
(ii1) if the unpaid principal balance exceeds a percentage (either 110% or 115%,
depending on the maximum negalive amortization for that Mortgage Loan) of the
original principal balance due to Dcferred Interest, the monthly payment will be recast
without regard to the limitation in clause (i) to amortize fully the then unpaid principal
balance of the Negative Amortization Loan over its remaining term to matutity.

Negative Amortization Loans:

Since the Mortgage Rates on the Mortgage Loans adjust al a different time than the
monthly payments thereon and the Payment Caps may limit the amount by which the
monthly payments may adjust, the amount of 2 monthly payment may be more or less
than the amount necessary to fully amortize the principal balance of the Mortgage Loan
over its then remaining term at the applicable Mortgage Rate. Accordingly, Mortgage
Loans may be subject to reduced amortization (if the monthly payment duc on a Due
Date is sufficient to pay interest accrued from the preceding Due Date at the applicable
Mortgage Rate but is not sufficient to reduce principal in accordance with a fully
amortizing schedule);, negative amortization (if interest acerucd from the preceding Due
Date at the applicable Mortgage Rate is greater than the entire monthly payment due on
the current Due Date (such excess accrucd interest, “Deferred Interest™)); or accclerated
amortization (if the monthly payment due on a Due Date is greater than the amount
necessary to pay interest acerued from the preceding Due Date at the applicable
Mortgage Rate and to reduce principal in accordance with a fully amortizing schedule}.
Any Deferred Interest is zdded to the principal balance of the applicable Mortgage Loan
and, if such Deferred Interest is not offset by subscquent accelerated amortization, it may
result in a final Jump sum payment at maturity greater than, and potentially substantially
greater than, the monthly payment duc in the immediately preceding Due Period.
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Preliminary Summary of Terms (Cont.}
. With respect to cach Distribution Date the “Net Deferred Interest” is equai to the excess,
Net Deferred Interest. if any, of the Deferred Interest that accrued on the Mortgage Loans as described above,
over the Principal Prepayment Amount for the Mortgage Loans for that Distribution
Datc.

.. ] The Principal Amount for any Distribution Date and Loan Group t will equal the sum of
Group 1 Principal Amount. (1) all monthly payments of principal due on each Mortgage Loan (other than a
Liquidated Mortgage Loan) in that loan group during the related Due Period,(2) the
principal portion of the purchase price of each Mortgage Loan in that loan group that was
repurchased by a seller, the master servicer or another person pursuant to the pooling and
servicing agrcement as of the Distribution Datc,(3) the Substitution Adjustment Amount
in connection with any dcleted Mortgage Loan in that loan group received with respect
to the Distribution Date, (4) any insurance proceeds or liquidation proceeds allocable to
recoveries of principal of Mortgage Loans in that loan group that are not yet Liquidated
Mortgage Loans received during the calendar month preceding the month of the
Distribution Date, (5) with tespect to cach Mortgage Loan in that loan group that became
a Liquidated Mortgage Loan during the calendar month preceding the month of the
Distribution Date, the amount of the liquidation proceeds allocable to principal received
with respect to that Mortgage Loan,(6) all partial and full p‘ﬁncipal prepayments by
borrowers on the Morgage Loans in that loan group receivéd during the related
Prepayment Period, and (7) any Subsequent Recoveries on the Mortgage Loans in that
loan group received during the calendar month preceding thé month of the Distribution
Date.

G 2 and 3 Principal The Principal Amount for any Distribution Datc and Loan Group 2 or Loan Group 3 will
roup ] an rincipa equal the sum of (1) all monthly payments of principal due on each Mortgage Loan

Amount: (other than a Liquidated Mortgage Loan) in that loan group during the relatcd Due
Period,(2) the principal portion of the purchasc price of each Mortgage Loan in that loan
group that was repurchased by a seller, the master servicer or another person pursuant fo
the pooling and servicing agreement as of the Distribution Date,(3) the Substitution
Adjustment Amount in connection with any deleted Mortigage Loan in that loan group
received with respect 10 the Distribution Date, (4) any insurance proceeds or liquidation
proceeds allocable to recoveries of principal of Morgage Loans in that loan group that
are not yet Liquidated Mortgage Loans received during the calendar month preceding the
month of the Distribution Date, (5) with respect to cach Mortgage Loan in that loan
group that became a Liquidated Mortgage Loan during the calendar month preceding the
month of the Distribution Date, the amount of the liquidation proceeds allocable to
principal received with respect to that Mortgage Loan,(6) any Net Prepayments by
borrowers on the Mortgage Loans in that loan group received during the related
Prepayment Pcriod, and (7) any Subsequent Recoveries on thc Mortgage Loans in that
loan group received during the calendar month preceding the month of the Distribution
Date,

plus any Transfer Payments Received for such loan group and Distribution Date,

minus any Transfcr Payments Made for such loan group and Distribution Date.
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Prelimingry Summary of Terms (Cont.)
Transfer Payment due to disproportionate Realized Losses in one loan group. 1 on any
Distribution Date the aggregate Class Certificate Balance of the senior certificates related
to Loan Group 2 or Loan Group 3 immediatcly prior to such Distribution Date is greater
than thc aggregate Stated Principal Balance of the Mortgage Loans in that loan group as
of the first day of the related Due Period (the “Undercoliateralized Group™), then the
following will occur: the Available Funds in the other loan group related to Aggregate
Loan Group II that is not an Undercollatcralized Group (the “Overcollateralized Group™)
will be reduced, alter distributions of interest to the senior certificates of the
Overcollateralized Group, by an amount cqual to one month’s interest on the Transfer
Payment Received by the Undercollateralized Group at the weighted average Net
Mortgage Intcrest Rate applicable to the Undercollateralized Group and that amount will
be added to the Available Funds of the Undercollateralized Group; and the portion of the
Available Funds in respect of principal on the Mortgage Loans in the Overcollatcralized
Group, after distributions of principal to the scnior certificates of the Overcollateralized
Group, will be distributed, to the extent of the portion of Available Funds available
therefor, to the senior certificates of the Undercollateralized Group related to Aggregate
Loan Group 11 until the Class Certificate Balance of the scnior certificates of the
Undercollateralized Group equals the aggregate Stated Principal Balance of the
Mortgage Loans in the related loan group. ¢

Transfer Payments:

On each Distribution Date, the “Transfer Payment” for the Undercollateralized Group
will cqual the excess, if any, of the Class Certificate Balance of the related senior
certificates immediately prior to such Distribution over the aggregate Stated Principal
Balance of the Mortgage Loans in such loan group as of the first day of the related Due
Period. The Transfer Payment received by the Undercollateralized Group is referred to as
a “Transfer Payment Received.” The Transfer Payment made by the Overcollateralized
Group is referrcd to as a “Transfer Payment Made.”

All or a portion of the distributions to the senior certificates pursuant to the transfer
payment provisions described above may be made on the Distribution Datc in the month
following the month during which such Transfer Payment occurs (without any additional
distribution of intcrest or earnings thereon with respect to such delay).
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Banc of AmericaSecurities
. _ ) 31,458,559,000 (approximate)

Distributions on Certificates
The Senior Principal Distribution Amount for any Distribution Date and loan group will
equal the sum of (a) the related Senior Percentage of all amounts described in clauses (1)
through (4) of the definition of Principal Amount for that loan group and that
Distribution Datc, (b) for each Mortgage Loan in that loan group that became a
Liquidated Mortgage Loan during the calendar month preceding the month of the
Distribution Date, the lesser of (i} the related Senior Percentage of the Stated Principal
Balance of the Mortgage Loan as of the first day of the related Due Period and (i) either
(a) the rclated Senior Prepayment Percentage of the amount of the liquidation proceeds
allocable to principal received on the Mortgage Loan or (b) if an Exccss Loss was
sustained on the Liquidated Mortgage Loan during the preceding calendar month, the
rclated Senior Percentage of the amount of the liquidation proceeds allocable to principal
received on the Mortgage Loan, (c) the sum of the rclated Scnior Prepayment Percentage
of amounts described in clauses (6) and (7) of the definition of Principal Amount for that
loan group and that Distribution Date, and (d) any Transfer Payments Received for that
loan group and Distribution Date; provided, however, that if a Bankruptcy Loss that is an
Excess Loss is sustained on a Mortgage Loan in that loan group that is not a Liquidated
Mortigage Loan, that Senior Principal Distribution Amount will be reduced on the related
Distribution Datc by the related Senior Percentage of the principal portion of the
Bankruptcy Loss; provided, further, however, that on any Distribution Date after a
Senior Termination Date for a loan group within the Aggregate Loan Group I, the
Senior Principal Distribution Amount for the remaining senior certificates will be
calculated pursuant to the above formula based on all the Morlgage Loans in the
applicable Loan Group, as opposed to only the Mortgage Loans in the related Loan
Group.

Senior Principal Distribution
Amount:

Subordinate Principal The Subordinate Principal Distribution Amount for a Loan Group for any Distribution

Distribution Amount: Date will equal (x) the sum of (i) the Subordinate Percentage for such Loan Group of the
amounts described in clauscs (1) through (4) of the definition of Principal Amount for
such Loan Group and such Distribution Date and (ii) the Subordinate Prepayment
Percentage for such Loan Group of the amounts described in clauses (6) and (7) of the
definition of Principal Amount for such Loan Group and such Distribution Date minus
(y) any Transfer Payment made for such Loan Group.
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M* o $1,458,559,000 (approximate)

Distributions on Certificates (Cont)

Principal Distributions: The Scnior Principat Distribution Amount for Group 1 will generally be allocated to the
Class 1-A-1 and Class 1-A-2 Certificates pro rata, until their class balance has been
reduced to zero. The Senior Principal Distribution Amount for Group 2 will generally be
allocated first 1o the Class 2-A-1 Certificates and Class 2-A-2 Certificates pro rata, untit
their class balance has been reduced to zero and second to the Class 2-PO Certificates
until their class balance has been reduced to zero. The Senior Principal Distribution
Amount for Group 3 will generally be allocated first to the Class 3-A-1 Certificates until
their class balance has been reduced to zero and sccond to the Class 3-PO Certificates
until their class balance has been reduced to zero. The Subordinate Principal Distribution
Amount for the Class I-B Certificates will gencrally be allocated from procecds from the
Group | Morigage Loans, to the extent available, scquentially in accordance with their
numerical class designations beginning with the Class I-M-1 Certificates. The
Subordinate Principal Distribution Amount for the Class II-B Certificates will generally
be allocated from proceeds from the Group 2 Mortgage Loans and Group 3 Mortgage
Loans, to the extent available, scquentially in accordance with their numerical class
designations beginning with the Class II-M-1 Certificates.

Senior Percentage: The Senior Percentage for a Loan Group on any Distribution Date will equal the lesser of
(x) 100% and (y) the percentage obtained by dividing (i) the aggregate class balance of
the Senior Certificates of such Loan Group immediately prior to such date, by (ii) the
aggregate principal balancc of the related Loan Group for the preceding Due Period.

Subordinate Percentage: The Subordinate Percentage for a Loan Group for any Distribution Date will equal 100%
minus the Senior Percentage for such Loan Group for such date.

Subordinate Prepayment The Subordinate Prepayment Percentage for a Loan Group for any Distribution Date will
Percentage: : equal 100% minus the Senior Prepayment Percentage for such Loan Group for such date.
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Distributions on Ceitificates (Cont.)

Senior Prepayment For the following Distribution Dates, will be as follows:

Perceniage: Distribution Date Senior Prepayment Percentage
January 2005 through December  100%;
2014
January 2015 through the applicable Senior Percentage plus, 70% of the
December 2015 applicable Subordinatc Percentage;
January 2016 through the applicable Senior Percentage plus, 60% of the
December 2016 applicablc Subordinatc Percentage;
January 2017 through the applicable Senior Percentage plus, 40% of the
December 2017 applicable Subordinate Percentagc;
January 2018 through the applicable Seniar Percentage plus, 20% of the
December 2018 applicable Subordinate Pcreentage;
January 2019 and thereafier the applicable Senior Percentage;

provided, however,

(i) if on any Distribution Date the Senior Percentage of a Loan Group exceeds
such Senior Percentage calculated as of the Closing Date, then the Senior
Prcpayment Percentage for such Loan Group and any other in the same
Aggregate Loan Group for such Distribution Date will equal 100%,

(i1) if for each Group of Certificates related to a Loan Group or Aggregate Loan
Group on any Distribution Date prior to the January 2008 Distribution Date
and prior to giving effect to any distributions, the percentage equal to the
aggregate class balance of the related Subordinate Certificates divided by the
aggregate Principal Balance of the Mortgage Loans in the rclated Loan
Group or Aggregate Loan Group (the “Subordinate Percentage”) is greater
than or equal to twice such percentage calculated as of the Closing Date,
then the Senior Prepayment Percentage for each Loan Group or Aggregate
Loan Group related to a Loan Group or Aggregate Loan Group for that
Distribution Date will equal the applicable Senior Pcrcentage for each Loan
Group plus 50% of the applicablc Subordinate Percentage for each Loan
Group, and

(iit) if for each Group of Certificates on or after the January 2008 Distribution
Date, prior to giving cffect to any distributions, the Subordinate Percentage
is greater than or equal to twice such percentage calculated as of the Closing
Date, then the Senior Prepayment Percentage for cach Loan Group related to
a Loan Group or Aggregate Loan Group for that Distribution Date will equal
the applicable Senior Percentage for each Loan Group.

Banc of America Securities LLC 12

Thia Sructural Term Shect, Collatarl Term Shedt, ar Computitions) Matcrisla, o approprinic {the "motoris)™), is fof Your privaic vdinmition smt Bune of Americs Sccuritics LLE, fthe “Umkrarinr”) is oot seliciting amy sction bacd upon @ Thin
marcrsl in nat to b comoun as 30 ot B sehl or e xolicitrtion of any offer ke by soy socurity i sy juisdiction where mch w1 ofRer or wolicitation would he ilcyal  Frin mutcrial s beacd on information that the UndereTitr eomidens ehisbic, b
the UndeewTines ducs rut reproacnt that 1t is socumite af complete and it shault noy b roticd upun as such. By aceepting this matcrial the recipient ayrees, tt it will ant atrivute or provide the setoriu) w say ather pamen. The infornmiiun coatainad
n thix nxacnied ey penain o sceuritics thet uttimataly wre sot sokd. Fie infirnwan conwincd in this materel ry be bexci on sxsumptions regunding Aarket imbitions und sther e o refleced hestin, The Unierasticar mekes no roproscniation
royanling the ofwich o o the fikdli thet mny uf such s umgtins will coincide with schol morkct coniom of ovents, and this netsral ackl mt b relicd upon for such punanas. The Unslerwriter knd B T,
officen, dircton., pustns and eopdoyees, including pemonn involved in th preqation o isauarce of thin materiul muy, from time te time, Ave fung or shont pasitions in, utwd Suy and >¢ll, the accuritics mentionod herein of dedvetives thereef
{ioctudioyg optiorm). This pwstcrial nauy b filed with the Scouritics snd Uachange Uonawisainn (the "SUCT) ant incomonited by rrforeoce ot en offeetive roghtration satement previna by tiod with the SCC under Rule 415 of the Rorunivios Act off
1933, including afl cuses whare the mutcrial toos not persin to sccuritics ihet AT ubiowtdly witery for als pumscant to such registation satenent. [nfameation comyingd 10 this nateral s comem o of O datz appeaning o this nwtarial woly,
Infoenmtion in ths metecw | roganting oy asscs backing wry accurition discusxad ferein supenedes af) prior informstion seanding such wacts, Any informatiion in the mutcraal, whetbor regarding the wsets backioy mny saroritics dicusad horein or
otherwise, will be upeneded by 1he infarmation cuatained o any finel prospctua fie an: socunitics actully sold to you. This seseriz) b funbhcd solety by the Underasiter and e by the sucr of the scouritics. The isotr nf the Kourition bus oot
prepamd, mviewsd of perticipated in e preperation of this mutcrial, is il resprnsibls tar the swunicy of this maicrel md hes not suthorized the diasemination of this mutcnal. The Underwiter in acting @ vrderwriter snd net ecting w. agent for the
fasact in connextion with the proposed trumsaction.




. are Countrywide Mortgage Backed Securities, 2004-29
Banc of America Securities P Mortgage Pass-Through Certificates
> $1,458,559,000 (approximate) o

15% CPR Partial Balance Guarantees

Class 2-A-1 Class 2-:A-2
Class Cap Class Cap
Balance Strike Balance Strike

01/25/05 287,627,698 3.91 123,268,311 3.70
02/25/05 283,543,259 9.03 121,517,847 8.82
03/25/05 280,797.481 9.18 120,341,092 8.97
04/25/05 278,117,067 9.18 119,192,349 8.97
05/25/05 275,465,370 9.18 118,055,915 8.97
06/25/05 272,842,044 9.18 116,931,638 8.97
07/25/05 270,246,746 9.18  115819,374 8.97
08/25/05 267,679,135 9.18 114,718,976 8.97
09/25/05 265,138,879 9.18 113,630,301 8.97
10/25/05 262,625,647 9.18 112,653,207 8.97
11/25/05 260,138,393 9.18 111,487,247 8.97
12/25/05 257,048,363 9.18 110,162,956 8.97
01/25/06 253,168,960 9.18 108,500,364 8.97
02/25/06 249,342,703 9.18 106,860,550 8.97
03/25/06 245,568,876 9.18 105,243,204 8.97
04/25/06 241,846,771 9.18 103,648,026 8.97
05/25/06 238,175,691 9.18 102,074,715 8.97
06/25/06 234,554,948 9.18 100,522,976 8.97
07/25/06 230,983,863 9.18 98,992,520 8.97
08/25/06 227,461,766 9.18 97,483,059 8.97
09/25/06 223,987,997 9.18 95,994,309 8.97
10/25/06 220,561,904 9.18 94,625,992 8.97
11/25/06 217,182,844 9.18 93,077,831 8.97
12/25/06 213,850,183 9.18 91,649,556 8.97
01125107 210,563,295 9.18 90,240,898 8.97
02/25/07 207,321,563 9.18 88,851,592 8.97
03/25/07 204,124,379 9.18 87,481,378 8.97
04/25/07 200,971,141 9.18 86,129,998 8.97
05/25/07 197,861,258 9.18 84,797,199 8.97
06/25/07 194,794,144 9.18 83,482,729 8.97
07/25/07 191,769,223 9.18 82,186,342 8.97
08/25/07 188,785,927 9.18 80,807,793 8.97
09/25/07 185,843,694 9.18 79,646,843 8.97
10/25/07 182,941,971 9.18 78,403,255 8.97
11/25/07 180,080,211 9.18 77,176,793 8.97
12/25/07 177,257,876 9.18 75,967,228 8.97
01/25/08 174,474,435 9.18 74,774,332 8.97
02/25/08 171,729,364 9.18 73,697,879 8,97

Banc of America Securities LLC 13

Thix Structses) Vam Sheat, Coikteral Term Sheat, or Compastioned Matcrohs. as gpnirek (the “natcrial™), is for vour privete informetivn ond Banc of America Sceurition LLC, {the "Unterwriter™) i aot slicitng sny ection basd upo 2. M
ewaterial i ot 0 be Gumieusa) 3» an offar 1o 5EH oF the moliciuting of any offir o buy ymy sccurity in any jurisdiction WhCKS Kuch a8 offr or soicitution wouhk) be ifleal This rautcrial is basod o8 infarrartion thet the Undoruther aimsakcn rclb ke, bur
Ihe Underwrner duca net reproxent that it i acounetc or compkee anmd it shouid not be reliod upen aa wuch, By sccepring this muscrind the reeipient agres tha it will not distributz of pruvide the retaiel to eny wther poron, The infomuion vomuinat
in this mazcisl ey pertain b keouritios et nRinicly 37c ot ok, The mbrmution comained in this matoris! may be based o assumptions miardiag narket amditions snd otber manens m refketed horcio. The Undorwritcr nukes 0o [ prescniutinn
egunling the b} of such ans or the b that any of such seumptions will coincide with sctus! markct conditions of cveni, and Lhin matrisl should ot B¢ relied upoo far such pumpaser. The Usikcrwriter smd s ofTiliam,
officers, dircetun, pertners amd employees, including peman iovebrad in e preparation we iwpanee of this sicrul mey, frem fime e time, have long of shoat positiens i, xnd by wod acll, the secariio axtinned harein v? denvatives therol
{inchutiny options). T natcriet muy be filod with the Scouritics und Lachonye Crmmasion {the *SEUT) and incorporsted by refarenes imo wo effective regintmtion satsmeat peoviowty fled with the SUC wnder Rule 415 of the Secuntion At of
193, including (R ceice where the muterisl docs Mot perain tn Aocurkis thet arc uiimutcly ofiered For sl pumusnt 16 such ranstetion sutcment IMisnohon comsinal in this acral & curment m of the st tepezrng vn thin myteriol only,
[nformation in this vatcrial regunting ary axscis backing By Kevuriticn discumat he fein supcraikes ofl prior informatisn reyrnling such sxeda. Any infarmation in the meterisl, whether repnSing te mset bucking uny sccuritics discacd hain o
athcreing, will be supcrcikad by the mformation comged in ey finad pompechis Tor ¥ sccuritios sctally sokd to you. Thin rericris! is furnihed wldy by the Mrderwritsr aod not by the s of the securitita The isucr af (e curiios bas omt
Prepurtd. eviewa! or perticipetod in e preparsting of this mEeAal is nt mypansiic G the sccupcy of this Muterisl and hes not sithorized the discrvnution of this nwterisl, The Usderwtitar i acting s undorwriter nd Dot scting as agemt For the
fnutr ia @30ncTtion with the proposed tramaction.




Countrywide Morigage Backed Securities, 2004-29
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l?nc of AmerivaSecurities

15% CPR Partial Balance Guarantees

~ Class 2A1 Class 2A2
Class Cap Class Cap
Balance Strike Balance Strike

03/25/08 168,022,144 9.18 72,437,649 8.97
04/25/08 166,352,268 9.18 71,283,423 8.97
05/25/08 163,719,230 9.18 70,164,984 8.97
06/25/08 161,122,535 9.18 69,052,121 8.97
07/25/08 158,561,693 9.18 67,954,624 8.97
08/25/08 156,036,220 9.18 66,872,285 8.97
09/25/08 153,545,642 9.18 65,804,900 8.97
10/25/08 151,089,486 9.18 64,752,268 8.97
11/25/08 148,667,291 9.18 63,714,190 8.97
12/25/08 146,278,597 9.18 62,690,470 8.97
01/25/09 143,822,955 9.18 61,680,915 8.97
02/25/09 141,599,918 9.18 60,685,333 8.97
03/25/09 139,309,048 9.18 59,703,537 8.97
04/25/09 137,048,912 9.18 58,735,342 8.97
05/25/09 134,822,081 9.18 57,780,563 8.97
06/25/09 132,625,136 9.18 56,839,020 8.97
07/25/09 130,458,660 9.18 55,910,536 8.97
08/25/09 128,322,242 9.18 54,994,933 8.97
09/25/09 126,215,479 9.18 54,092,040 8.97
10/25/09 124,137,971 9.18 53,201,684 8.97
11/25/09 122,089,324 9.18 52,323,698 8.97
12/25/09 120,069,150 9.18 51,457,914 8.97
01/25/10 118,163,032 9.18 50,641,011 8.97
02/25/10 116,284,147 9.18 49,835,779 8.97
03/25/10 114,432,123 9.18 49,042,059 8.97
04/25/10 112,606,592 9.18 48,258,693 B.97
05/25110 110,807,192 9.18 47,488,526 B.97
06/25/10 109,033,567 9.18 46,728,405 8.97
0725110 107,285,362 9.18 45,979,179 8.97
08/25/10 105,662,232 9.18 45,240,699 8.97
09/25/10 103,863,832 9.18 44,512,817 8.97
10/25/10 102,189,825 9.18 43,795,380 8.97
11/25/10 100,539,876 9.18 43,088,273 8.97

12/25/10 98,913,656 9.18 42,391,325 8.97
01/25/11 97,337,875 9.18 41,715,994 8.97
02/25/11 95,784,878 9.18 41,050,428 8.97
03/25/11 94,254,349 9.18 40,394,491 8.97
04/25/11 92,745,980 9.18 39,748,051 8.97
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e  $1.458.559,000 (approximate)

15% CPR Partial Balance Guarantees

Class 2A1 Class 2A2

Class Cap Class Cap

Balance Strike Balance Strike
05/25/11 91,259,465 9.18 39,110,976 8.97
06/25/11 89,794,501 9.18 38,483,138 8.97
07/25/11 88,350,793 9.18 37,864,410 8.97
08/25/11 86,928,046 9.18 37,254,664 8.97
09/25M11 85,525,970 9.18 36,653,778 8.97
10/25/11 84,144,281 9.18 36,061,629 8.97
11/25M11 82,782,697 9.18 35,478,097 8.97
12/25/11 81,440,840 9.18 34,903,061 8.97
01/25/12 80,168,869 9.18 34,357,891 8.97
02/25112 78,915,310 9.18 33,820,655 8.97
03/25/12 77,680,006 9.18 33,291,241 8.97
04/25/12 76,462,701 9.18 32,769,542 - 8.97
05/25/12 75,263,142 9.18 32,255,449 8.97
06/25/12 74,081,082 9.18 31,748,854 8.97
07/25112 - 72,916,276 9.18 31,249,654 8.97
08/25/12 71,768,482 9.18 30,757,745 8.97
09/25/12 70,637,461 9.18 30,273,025 8.97
10/25/12 69,522,979 9.18 29,795,392 8.97
11/25/M12 68,424,803 9.18 29,324,749 8.97
12/25/12 67,342,706 9.18 28,860,995 8.97
01/25/13 66,321,401 9.18 28,423,296 8.97
02/25/13 65,314,784 9.18 27,991,891 8.97
03/25/113 64,322,650 9.18 27,566,693 8.97
04/25113 63,344,797 9.18 27,147,615 8.97
05/25/13 62,381,023 9.18 26,734,572 8.97
06/25/13 61,431,132 9.18 26,327,478 8.97
07/25/13 60,494,928 9.18 25,926,250 8.97
08/25/13 59,672,221 9.18 25,530,806 8.97
09/25/13 58,662,820 9.18 25,141,065 8.97
10/25/13 57,766,540 9.18 24,756,947 8.97
11/25113 56,883,196 9.18 24,378,373 8.97
12/25/13 56,012,606 9.18 24,005,266 8.97
01/25/14 55,193,527 9.18 23,654,234 8.97
02/25/14 54,385,813 9.18 23,308,073 . 8.97
03/25/14 53,589,308 9.18 22,966,715 8.97
04/25/14 52,803,860 9.18 22,630,097  8.97
05/25/14 52,029,318 9.18 22,298,152 8.97
06/25/14 51,265,533 9.18 21,970,818 8.97
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. " Countrywide Mortgage Backed Securities, 2004-29
Banc of America Securities o, Mortgage Puss-Through Certificates

( .
- _ $1.458,559,000 (approximate)

15% CPR Partial Balance Guarantees
Class 2A1 Class 2A2

Class Cap Class . Cap
Balance Strike Balance Strike
07125114 50,512,360 9.18 21,648,021 8.97
08/25/14 49,769,653 9.18 21,329,730 8.97
09/25/14 49,037,270 9.18 21,015,853 8.97
10/25/14 48,315,071 9.18 20,706,341 8.97
11/25114 47,602,916 9.18 20,401,134 8.97
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peparcd, reviewed of participuttd in the preparation of this material, is ot rosponkible for te sccumcy of thi metcrinl £0U bes ms wshorzcd the dinszasnation of the mutesal, The Undorwriter s acting w underatites and e acting s» eyene for the
By in connection with the proposcd trsaction,




. ars Countrywide Mortgage Backed Securities, 2004-29
Banc of America Securities = - Mortgage Pass-Through Certificates
s - $1,458,559,000 (approximate)

15% CPR Partial Balance Guarantees

Class l1-M-1 Class lI-B-1 Class |I-B-2
Class Cap Class Cap Class Cap
Balance Strike Balance Strike Balance  Strike
01/25/05 14,754,306 3,15 11,065,230 245 9,221,192 245
02/25/05 14,753,434 8.27 11,064,577 7.57 9,220,647 7.57
03/25/05 14,753,092 8.42 11,064,320 7.72 9,220,433 7.72
04/25/05 14,753,092 8.42 11,064,320 ?7.72 9,220,433 7.72
05/25/05 14,753,092 8.42 11,064,320 7.72 9,220,433 7.72

06/25/05 14,753,092 8.42 11,064,320 7.72 9,220,433 7.72
07/25/05 14,753,092 8.42 11,064,320 7.72 9,220,433 7.72

08/25/05 14,753,092 8.42 11,064,320 7.72 9,220,433 7.72
09/25/05 14,753,092 8.42 11,064,320 7.72 9,220,433 7.72
10/25/05 14,753,092 8.42 11,084,320 7.72 9,220,433 7.72
11/25/05 14,753,089 8.42 11,064,318 7.72 9,220,431 7.72
12/25/05 14,751,201 8.42 11,062,902 7.72 9,219,251 7.72
01/25/06 14,743,862 B.42 11,057,388 7.72 . 9,214,664 7.72
02/25/06 14,736,462 B.42 11,051,848 7.72 - 9,210,039 7.72
03725106 14,729,000 8.42 114,046,252 7.72 9,205,376 7.72

04/25/06 14,721,477 8.42 11,040,610 7.72 9,200,674 7.72
05/25/06 14,713,891 8.42 11,034,921 7.72 9,195933 7.72
06/25/06 14,706,242 B8.42 11,029,184 7.72 9,191,153 7.72
07/25/06 14,698,530 8.42 11,023,401 7.72 - 9,186,333 7.72
08/25/06 14,690,754 B.42 11,017,569 7.72 9,181,473 7.72

09/25/06 14,682,914 8.42 11,011,689 7.72 9,176,573 7.72
10/25/06 14,675,008 8.42 11,005,760 7.72 9,171,632 7.72
11/25/06 14,667,037 8.42 10,999,782 7.72 9,166,650 7.72
12/25106 14,659,000 8.42 10,983,754 7.72 9,161,627 7.72
01/25/07 14,650,896 8.42 10,987,677 7.72 9,156,562 7.72
02/25/07 14,642,725 B.42 10,981,543 7.72 9,151,456 7.72
03/25/07 14,634,486 B8.42 10,975,370 7.72 9,146,307 7.72
04/25/07 14,626,179 8.42 10,969,140 7.72 9,141,115 7.72
05/25/07 14,617,803 8.42 10,962,858 7.72 9,135,880 7.72
06/25/07 14,609,358 8.42 10,956,524 7.72 9,130,602 7.72
07/25/07 14,600,842 8.42 10,950,138 7.72 9,125,280 7.72
08/25/07 14,592,256 8.42 10,943,699 7.72 9,119,914 7.72
09/25/07 14,583,599 8.42 10,937,206 7.72 9,114,503 7.72
10/25/07 14,574,870 8.42 10,930,660 7.72 9,109,047 7.72
11125107 14,566,069 B.42 10,924,059 7.72 9,103,547 7.72
12/25107 14,557,194 8.42 10,917,403 7.72 9,098,000 7.72
01/25/08 14,548,246 8.42 10,910,693 7.72 9,092,408 7.72
02/25/08 14,539,224 8.42 10,803,926 7.72 9,086,769 7.72
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. " Countrywide Mortgage Backed Securities, 2004-29
Banc of America Securities S Mortgage Pass-Through Certificates
. A $1,458,559,000 (approximate) )

15% CPR Partial Balance Guarantees

Class II-M-1 Class lI-B-1 Class )I-B-2
Class Cap Class Cap Class Cap

Balance Strike Balance Strike Balance Strike
03/25/08 14,530,127 8.42 10,897,104 7.72 9,081,084 7.72

04/25/08 14,520,954 8.42 10,890,225 7.72 9,075,351 7.72
05/25/08 14,511,706 8.42 10,883,289 7.72 9,069,571 7.72
06/25/08 14,502,381 8.42 10,876,295 7.72 9,063,743 7.72
07/25/08 14,492,978 842 10,869,244 7.72 9,057,866 7.72
08/25/08 14,483,488 8.42 10,862,133 7.72 9,051,941 7.72
09/25/08 14,473,939 8.42 10,854,964 7.72 9,045,967 7.72
10/25/08 14,464,300 8.42 10,847,736 7.72 9,039,943 7.72
11/25/08 14,454,582 8.42 10,840,448 7.72 9,033,869 7.72
12/25/08 14,444,783 8.42 10,833,099 7.72 9,027,745 7.72
01/25/09 14,434,903 8.42 10,825,689 7.72 9,021,570 7.72

02/25/09 14,424,841 8.42 10,818,218 7.72 9,015,344 7.72
03/25/09 14,414,896 8.42 10,810,685 7.72 9,009,066 7.72
04/25/09 14,404,768 B8.42 10,803,089 7.72 9,002,736 7.72

05/25/08 14,394,556 8.42 10,795,430 7.72 8,996,354 7.72
06/25/09 14,384,259 8.42 10,787,708 7.72 8,989,819 7.72
07/25/09 14,373,877 842 10,779,822 7.72 8,983,430 7.72
08725109 14,287,600 8.42 10,715,217 7.72 8,929,508 7.72
09/25/09 = 14,202,367 B.42 10,651,295 7.72 8,876,239 7.72
10/25/09 14,118,162 8.42 10,688,144 7.72 8,823,612 7.72
11/25/09 14,034,969 B8.42 10,625,752 7.72 8,771,619 7.72

12/25/09 13,952,775 842 10,464,110 7.72 8,720,249 7.72
01/25/10 13,836,474 B8.42 10,376,888 7.72 8,647,562 7.72

02/25/10 13,721,337 8.42 10,290,539 7.72 8,575,604 7.72
03/25M10 13,607,350 8.42 10,205,052 7.72 8,504,364 7.72
04/25/10 13,494,498 B8.42 10,120,417 7.72 8,433,833 7.72
05/25/10 13,382,768 8.42 10,036,623 7.72 8,364,004 7.72
06/25/10 13,272,145 8.42 9,953,660 7.72 8,294,866 7.72
07/25/10 13,162,615 8.42 9,871,516 7.72 B.226,412 7.72
08/25/10 13,054,165 8.42 9,790,182 7.72 8,158,632 7.72
09/25/10 12,946,781 8.42 9,709,648 7.72 8,091,519 7.72
10/25/10 12,840,451 B8.42 9,629,904 7.72 8,025,065 7.72
11/25/10 12,735,160 8.42 9,550,939 7.72 7,959,260 7.72
12/25/10 12,630,896 8.42 9472745 7.72 7,894,096 7.72
01/25/11 12,516,611 8.42 9,387,035 7.72 7,822,670 7.72
02/25/11 12,403,451 8.42 9,302,169 7.72 7,751,947 7.72
03/25111 12,291,402 8.42 9,218,136 7.72 7,681,918 7.72
04/25/11 12,180,450 8.42 9,134,926 7.72 7,612,575 7.72
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Countrywide Mortgage Backed Securities, 2004-29

Banc of America Securities o Mortgage Pass-Through Certificates
>  §1,458,559,000 (approximate)

15% CPR Partial Balance Guarantees

Class [I-M-1 Class il-B-1 Class 1I-B-2
Class Cap Class Cap Class Cap
Balance Strike Balance Strike Balance Strike
05/25/11 12,070,584 8.42 9,052,530 7.72 7,543,911 7.72
06/25/11 11,961,790 8.42 8,970,938 7.72 7475917 7.72
07/25/11 11,854,056 8.42 8,890,141 7.72 7,408,585 7.72
08/25/11 11,747,370 8.42 8,810,130 7.72 7,341,908 7.72
09/25/11 11,641,718 8.42 8,730,895 7.72 7,275,877 7.72
10/25111 11,537,090 8.42 8,652,427 7.72 7,210,486 7.72
11/25/11 11,433,473 8.42 8,574718 7.72 - 7145727 7.72
12/25/11 11,330,855 8.42 8,497,758 7.72 7,081,593 7.72
01/25/12 11,208,761 8.42 8,406,192 7.72 7,005,286 7.72
02/25/12 11,087,958 8.42 8,315,594 7.72 6,929,786 7.72
03/25/12 10,968,431 8.42 8,225,952 7.72 6,855,084 7.72
04/25/12 10,850,165 8.42 8,137,257 7.72 6,781,170 7.72
05/25/112 10,733,146 8.42 8,049,497 7.72 6,708,035 7.72
06/25/12 10,617,361 8.42 7,962,662 7.72 6,635,671 7.72
07/25/12 - 10,502,796 8.42 7,876,742 7.72 6,564,070 7.72
08/25/12 10,389,437 8.42 7791726 7.72 6,493,222 7.72
09/25/12 10,277,270 8.42 7,707,605 7.72 6,423,120 7.72
10/25/12 10,166,283 8.42 7,624,368 7.72 6,353,755 7.72
11/25/12 10,056,461 8.42 7,542,006 7.72 6,285,118 7.72
12/25/12 9,947,793 8.42 7.460,508 7.72 6,217,202 7.72
01/25/13 9,821,921 8.42 7,366,108 7.72 6,138,534 7.72
02/25/13 9,697,561 8.42 7,272,843 7.72 6,060,811 7.72
03/25/13 9,574,694 8.42 7,180,697 7.72 5,984,022 7.72
04/25/13 9,453,304 B8.42 7,089,658 7.72 5,908,155 7.72
05/25/13 9,333,372 B8.42 6,999,713 7.72 5,833,199 7.72
06/25/13 9,214,880 8.42 6,910,848 7.72 5,759,144 7.72
07/25113 9,097,812 B8.42 6,823,051 7.72 5,685,979 7.72
08/25/13 8,982,151 8.42 6,736,309 7.72 5,613,692 7.72
09/25/13 8,867,879 8.42 6,650,609 7.72 5,542,274 7.72
10/25/13 8,754,980 8.42 6,565,939 7.72 5471714 7.72
11/25M13 8,643,438 8.42 6,482,286 7.72 5,402,002 7.72
12/25113 8,533,236 842 6,399,638 7.72 5333,128 7.72
01/25/14 8,408,465 8.42 6,306,065 7.72 5,255,149 7.72
02/25/14 8,285,426 8.42 6,213,789 7.72 5,178,251 7.72
03/25/14 8,164,094 8.42 6,122,794 7.72 5,102,420 7.72
04/25/14 8,044,446 B.42 6,033,062 7.72 5,027,643 7.72
05/25/14 7,926,459 8.42 5,944,576 7.72 4,953,903 7.72
06/25/14 7,810,111 8.42 5,857,319 7.72 4,881,187 7.72
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15% CPR Partial Balance Guarantees

Class II-M-1 Class |I-B-1 Class 1i-B-2
Class Cap Class Cap Class Cap
Balance Strike Balance  Strike Balance Strike
07/25/14 7,695,379 8.42 5,774,274 7.72 . 4,809,482 7.72
08/25/14 7,582,242 842 5,686,425 T7.72 4,738,773 7.72
09/25/14 7,470,677 8.42 5,602,765 7.72 4,669,047 7.72
10/25/14 7,360,664 8.42 5,520,249 7.72 4,600,291 7.72
1112514 7,252,181 8.42 5,438,800 7.72 4,532,480 7.72
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Group 1 Collateral Summary {

Description of The Group | Mortgage Loans

The Group | Mortgage Loans consist of One-Month and Six-Month LIBOR based ARMs secured by first licn, one-to-four
family residential propertics. The Mortgage Loans have a fixcd interest rate for the first one or six months after origination
and thereafter the Mortgage Loans havc a variable intercst rate. Approximately 99.87% of the Group 1 Mortgage Loans
require only the payment of interest until the 121* payment date. The mortgage interest rate adjusts at the cnd of the initial
fixed intcrest ratc period and monthly or semi-annually thereafter. All of the mortgage interest rates will be indexed to One-
Month or Six-Month LIBOR and will adjust to that index plus a certain number of basis points (the “Gross Margin™). The
One-Month and Six-Month LIBOR index will be equal to the rate quoted as of either (i) the first business day of the month
preccding the adjustment date or (ii) forty-five days prior to the adjustment date. The One-Month and Six-Month LIBOR
Index is the average of the interbank offered rates for onc-month and six-month U.S. dollar-denominated deposits in the
London Market (“LIBOR™) as published in The Wall Street Journal. The mortgage interest rates are subject to lifetime
maximum mortgage interest rates, which range from 7.875% to 16.500%. The effective minimum interest rate for
substantially all of the Mortgage Loans will be its Gross Margin.

The approximate collateral statistics for the Group 1 Mortgage Loans are listed below as of the Cut-Off Date. The balances
and perccntages may not be exact due to rounding.

Collateral Summary * Range (if applicable)

Total Outstanding Loan Balance $754,613,511.91
Total Number of Loans 2,113
Average Loan Principal Balance $357,129 $22,800 to 32,000,000
WA Gross Coupon 3.967% 2.750% t0 6.250%
WA FICO 726 606 to 829
WA Original Term 360 months '
WA Remaiﬁing Term 360 months 348 to 360 months
WA OLTV 70.88% 9.09% to 95.00%
| WA Months to First or Next Rate Adjustment Date 3 months 1 to 7 months

WA Gross Margin 1.851% 1.000% t0 3.625%
WA Rate Ceiling 12.006% 7.875% to 16.500%
Geographic Concentration of Mortgaged Properties CA 61.57%
(Top S States) based on the Aggregate Stated Principal FL 31.81%
Balance VA 247%

Co 2.38%

IL . 2.28%
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Occupancy of Mortgaged Properties of the Group 1 Mortgage Loans ™

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Occupancy Loans Cut-Off Date Balance

Primary Residence 1,972 $710,044,079.79 94.09%
Sccond Home 132 40,373,709.12 5.35
Investor Property 9 4,195,723.00 . 0.56
Total: 2,113 $754,613,511.91 100.00%

(1) Bascd solely on representations of the mortgagor at the time of origination of the related Mongage Loan.

Property Types of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Poo! Principal
Property Type Loans Cut-Off Date Balance
Single Family Residence 1,358 $478,041,990.95 63.35%
PUD 485 191,335,922.64 25.36
Condominium 259 77,763,798.32 1031
2-4 Family 1 7,471,800.00 0.99
Total: 2,113 $754,613,511.91 100.00%
Mortgage Loan Purpose of the Group 1 Mortgage Loans
Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Purpose Loans Cut-Off Date Balance
Purchase 913 $333,623,765.50 44.21%
Refinance-Cashout 615 235,650,006.89 31.23
Refinance-Rate/Term 585 185,339,739.52 24.56
Total: 2,113 $754,613,511.91 100.00%
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Geographical Distribution of the Mortgage Properties
of the Group 1 Mortgage Loans

Aggregute % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Geographic Area Loans Cut-Off Date Balance
Alabarua 9 $1,769,662.63 0.23%
Arnizona 37 6,983,952.10 093
Califonia 1,062 464,614,167.96 61.57
Colorado 69 17,994,285.97 238
Connccticut 7 2,373,100.00 031
Delaware 3 815,520.00 ‘ 0.11
District of Columbia 2 1,364,720.00 0.18
Florida 100 28,787,439.09 381
Georgia 34 . 7,667,686.62 1.02
Hawaii 10 3,526,325.00 047
Idaho 7 1,482,862.31 0.20
Hilinois 56 17,210,360.00 228
Indiana 12 3,244,348.09 043
Iowa 2 166,959.75 0.02
Kansas 9 2,466,255.00 033
Kentucky 58 12,356,750.91 1.64
Louisiana 7 1,434,559.65 0.19
Maryland 34 12,405,431.56 1.64
Massachuscits 25 9,912,917.96 131
Michigan 69 14,265,305.45 139
Minncsota 31 9,181,233.82 1.22
Mississippt 1 154,594.10 0.02
Missouri 40 7.826,682.24 1.04
Montana 8 2,223,419.00 029
Ncbraska 1 65,500.00 0.0t
Nevada 30 8,315,455.90 1.10
New Hampshire 3 740,550.00 0.10
New Jerscy 38 16,663,077.93 221
New Mcxico 2 ‘ 165,500.00 0.02
New York 12 6,108,320.00 081
North Carolina 42 13,072,641.38 1.73
North Dakota 1 192,600.00 0.03
Ohio 79 13,694,369.93 1.81
Olkdghoma 2 400,000.00 0.05
Oregon 5 1,927,300.00 0.26
Pennsylvania 20 5,383,023.32 0.71
Rhode Island 4 2,418,420.00 0.32
South Carofina 14 5,222,102.72 0.69
Tenncssee \ 19 3,710,650.14 049
Texas 1 3,151,070.00 042
Utah 27 8,028,673 .42 1.06
Virginia 56 18,643,869.95 247
Washington 32 11,922,874.07 158
West Virginia 1 268,000.00 0.04
Wisconsin 19 3,588,971.94 048
Wyoming 3 702,000.00 0.09
Total: 2,113 $754,613,511.91 100.00%

(1)  Asof the Cut-Off Date, no more than approximately 1.04% of the Group Mortgage Loans are expected to be secured by mortgaged propertics in
any one five-digit postal zip code. '
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Current Mortgage Loan Principal Balances of the Group 1 Mortgage Loans ©

Aggregate % of
Number Of Stated Principai Cut-Off Date
Current Mortgage L.oan Mortgage Balance as of Pool Principal
Principal Balances ($) Loans Cut-Off Date Ba)ance
0.01 - 50,000.00 2 $69,800.00 0.01%
50,000.01 - 100,000.00 78 6,399,598.78 0.85
100,000.01 - 150,000.00 202 25,646,636.45 3.40
150,000.01 - 200,000.00 254 45,143,049.63 5.98
200,000.0t - 250,000,00 280 62,935,370.88 8.34
250,000.01 - 300,000.00 257 71,225,003.03 9.44
300,000.01 - 350,000.00 222 72,155,663.83 9.56
350,000.01 - 400,000.00 187 70,463,458.55 9.34
400,000.01 - 450,000.00 142 60,768,799.61 8.05
450,000.01 - 500,000.00 116 55,319,237.48 7.33
500,000.01 - 550,000.00 72 37,786,228.88 5.01
550,000.01 - 600,000.00 58 33,321,4%4.17 4.42
600,000.01 - 650,000.00 83 52,560,042.56 6.97
650,000.01 - 700,000.00 20 13,611,900.00 1.80 .
700,000.01 - 750,000.00 19 13,760,050.50 1.82
750,000.01 - 800,000.00 I35 11,738,082,23 1.56
800,000.01 - 850,000.00 8 6,598,500.00 0.87
850,000.01 - 900,000.00 15 13,176,500.00 1.75
900,000.01 - 950,000.00 13 12,084,700.00 1.60
950,000.01 - 1,000,000.00 26 25,589,500.00 3.39%
1,000,000.01 - 1,500,000.00 30 38,047,098.33 5.04
1,500,000.01 - 2,000,000.00 14 26,212,797.00 3.47
Total: 2,113 $754,613,511.91 100.00%

(1) As of the Cut-Off Date, the average outstanding principal balance of the Group Mortgage Loans is expected to be approximately $357,129.
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81458559000 (approximate)

Original Loan-To-Value Ratios of the Group 1 Mortgage Loans ©

Aggregate % of
Number Of Stated Principal Cut-Off Date
Original Loan-To-Value Mertgage Balance as of Pool Principal
Ratios (%) L.oans Cut-Off Date Balance

5.01-10.00 1 $200,000.00 0.03%
10.01 - 15.00 2 205,000.00 0.03
15.01 - 20.00 2 . 536,700.00 0.07
20.01 -25.00 4 2,093,500.00 0.28
25.01 - 30.00 10 3,120,903.18 041
30.01 - 35.00 16 4,860,589.94 0.64
35.01 - 40.00 24 7,767,135.10 1.03
40.01 - 45.00 45 17,080,963.40 2.26
45.01 - 50.00 60 23,425,876.18 2.84
50.01 - $5.00 80 34,644,608.78 4.59
55.01 - 60.00 11} 50,724,184.24 6.72
60,01 - 65.00 130 66,159.052.06 8.77
65.01 - 70.00 183 80,387,585.57 10.65
70.01-75.00 . 281 115,214,049.28 15.27
75.01 - 80.00 1,038 322,559,076.86 ° 42,74
80,01 - 85.00 16 3,792,047.05 0.50
85.01 - 90.00 49 10,122,205.38 - 134
90.01 - 95.00 61 13,719,634.89 . 1.82
Total: 2,113 $754,613,511.91 100.00%

(1) As of the Cut-Off Date, the weighted average Loan-lo- Value Ratio at origination of the Group Mortgage Loans is expected to

be approximaicly 70.88%.
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Current Mortgage Interest Rates of the Group 1 Mortgage Loans ™

Morigage Pass-Through Certificates

Countrywide Mortgage Backed Securities, 2004-29 1
81,458,559,000 (approximate)

Aggregate % of
Number Of Stated Principal Cut-Off Date

Current Mortgage Interest Mortgage Balance as of Pool Principal
Rates (%) Loans Cut-Off Date Balance
2.501 - 2.750 21 $7,141,850.00 0.95%
2,751 -3.000 67 23,938,200.00 3.17
3.001 - 3.250 207 74,815,943.54 991
3.251-3.500 120 45,530,919.89 6.03
3.501 - 3.750 296 119,192,954.18 15.80
3.751 - 4.000 403 151,241,804.79 20.04
4.001 - 4.250 382 132,470,695.62 17.55
4251 -4.500 329 111,404,638.99 14,76
4.501 - 4.750 212 64,255,099.70 8.51
4.751 - 5.000 49 17,037,277.00 2.26
5.001 - 5.250 14 5,174,428.20 0.69
5251 - 5,500 8 1,506,075.00 0.20
5.501 - 5.750 2 259,400.00 0.03
5.751 - 6.000 1 247,950.00 0.03
6.001 - 6.250 2 396,275.00 0.05
Total: 2,113 $754,613,511.91 100.00%

(1)  As of the Cut-Off Date, the weighted everage Current Mortgage Interest Rate of the Group Mortpage Loans is
expecled to be approximately 3.967% per anmum.

Gross Margins of the Group 1 Mortgage Loans ©

Aggregate % of

Number Of Stated Principal Cut-Off Date

Mortgage Balance as of Pool Principal
Gross Margin (%) Loans Cut-Off Date Balance
0.751 - 1.000 16 $5,249,000.00 0.70%
1.001 - 1.250 109 38,959,491.02 5.16
1251 -1.500 484 179,062,384.89 23.73
1.501 - 1.750 351 134,583,447.29 17.83
1.751 - 2.000 482 172,234,351.89 22.82
2.001 - 2.250 401 139,273.967.06 18.46
2.251-2.500 242 79.163,450.16 10.49
2.501 - 2,750 11 2,541,095.00 0.34
2.751 - 3.000 6 1,280,077.20 0.17
3.001-3.250 7 1,298,025.00 0.17
3.251-3.500 2 571,947.40 0.08
3.501-3,750 2 396,275.00 0.05
Total: 2,113 $754,613,511.91 100.00%

(1) As of the Cut-Off Date, the weighted average Gross Margin of the Group Mortgage Loans is expected to be approximately 1.851% per annum.
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$1,458,559,000 (approximate)

Rate Ceilings of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Rate Ceilings (%) Loans Cut-Off Date Balance

7.001 - 8.000 1 $334,000.00 0.04%
8.001 - 9.000 1 580,000.00 0.08
9.001 - 10.000 4 1,196,792.86 0.16
10.001 - 11.000 3 608,147 40 0.08
11.001 - 12.000 2,094 747,457,441.91 99.05
12.001 - 13.000 1 1,500,000.00 0.20
15.001 - 16.000 5 1,538,629.74 0.20
16.001 - 17.000 4 1,398,500.00 0.19
Total: 2,113 $754,613,511.91 100.00%

(1) As of the Cut-Off Datc, the weighted average Ratc Ceiling of the Group Mortgage Loans is expected to be approximately 12.006% per annum.

First or Next Rate Adjustment Date of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
First Rate or Next Mortgage Balance as of Pool Principal
Adjustment Date Loans Cut-Off Date Balance
January 1, 2005 1,089 $398,556,697.01 52.82%
February 1, 2005 278 97,153,872.96 12.87
March 1, 2005 4 886,737.713 0.12
April 1, 2005 14 5,720,659.81 0.76
May 1, 2005 256 84,927,467.00 11.25
June 1, 2005 347 125,227,092.40 16.59
July 1, 2005 125 42,140,985.00 5.58
Total: 2,113 $754,613,511.91 100.00%

(1) As of the Cut-off Date, the weighted average to First or Next Adjustment Date for the Group Mortpage Loans is expected to be approximately 3
months. For approximately 19.19% of the Group Mortgage Loans, the first Adjustment Date has already occurred.

Remaining Terms of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Remaining Term (Months) Loans Cut-Off Date Balance
341 - 360 2,113 $754,613,511.91 100.00%
Total: 2,113 $754,613,511.91 100.00%
(1) Asof the Cut-Off Datc, the weighted average remaining tem 10 stated maturity of the Group Mortgage Loans is expected to be approximatcly
360 months.
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Credit Scoring of Mortgagors of the Group 1 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Credit Scores Loans Cut-Off Date Balance

801 - 850 41 $12,401,355.87 1.64%
751 - 800 590 218,896,953.89 29.01
701 - 750 842 303,700,518.25 40.25
651 - 700 545 191,380,259.26 25.36
601 - 650 94 27,864,424.64 3.69
Not Scorcd 1 370,000.00 0.05
Total; 2,113 $754,613,511.91 100.00%

(1) The scores shown are Burcau Credit Scores from Experian (FICO), Equifax (Beacon) and TransUnion (Empirica).
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Group 2 Collateral Summary

Description of The Group 2 Mortgage Loans

The Group 2 Mortgage Loans consist of Negative Amortizing ARMs secured by first lien, one-to-four family residential
properties. The Mortgage Loans have a fixed interest rate for the first one, two or thrce months after origination and
thereafier the Mortgage Loans have a variable intercst rate. None of the Group 2 Mortgage Loans require only the payment
of intcrest until the month following the first rate adjustment date. The mongage interest rate adjusts at the end of the initial
fixed interest ratc period and monthly thereafter. Thc majority of the mortgage interest rates will be indexed to One-Month
LIBOR and will adjust to that index plus a certain number of basis points (the “Gross Margin”). The One-Month LIBOR
index will be equal to the rate quoted as of cither (i) the first business day of the month preceding the adjustment date or (ii)
forty-five days prior o the adjustment date. The One-Month LIBOR Index is the avcrage of the interbank offered rates for
one-month U.S. dollar-denominated deposits in the London Market (“LIBOR™) as published in The Wall Street Journal. The
mortgage interest rates are subject to lifetime maximum mortgage interest rates, which range from 8.950% to 12.000%. The
effective minimum interest rate for each Mortgage Loan will be its Gross Margin.

Approximately 21.88% of the Group 2 Mortgage Loans have a prepayment fee as of the datc of origination.

The approximate collateral statistics for the Group 2 Mortgage Loans are listcd below as of the Cut-Off Date. The balances
and percentages may not be exact due to rounding.

Collateral Summary Range (if applicable)

Total Outstanding Loan Balance $448,928,962.53
Total Number of Loans 1,346 _
Average Loan Principal Balance $333,528 $29,400 to $1,921,553
WA Gross Coupon 2.496% 1.000% to 5.750%
WA FICO 711 605 1o 821
WA Original Term 360 months
WA Remaining Term 359 months 355 to 360 months
WA OLTV 72.69% 7.95% to 95.00%
WA Months to First or Next Rate Adjustment Date 1 month 1 to 4 months
WA Gross Margin 2.438% 0.925% to 3.650%
WA Rate Ceiling 9.955% 8.950% to 12.000%
Geographic Concentration of Mortgaged Properties CA 52.46%
(Top 5 States) based on the Aggregate Stated Principal FL 6.70%
Balance CcO 4.08%

VA 3.94%

NV 334%
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Occupancy of Mortgaged Properties of the Group 2 Mortgage Loans **

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Occupancy Loans Cut-Off Date Balance
Primary Residence 958 $349,870,300.17 77.93%
Investor Property 318 71,573,028.27 15.94
Second Home - , 70 27,485,634.09 6.12
Total: 1,346 $448,928,962.53 100.00%
(1) Based solely on representations of the roortgagor at the time of arigination of the related Mortgage Loan.
Property Types of the Group 2 Mortgage Loans
Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Property Type Loans Cut-Off Date Balance
Single Family Residence 789 $267,672,974.38 59.62%
PUD 290 101,089,036.95 22.52
Condominium 199 55,422,568.44 12.35
2-4 Family 68 24,744,382.76 5.51
Total: 1,346 $448,928,962.53 100.00%
Mortgage Loan Purpose of the Group 2 Mortgage Loans
Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Purpose Loans Cut-Off Date Balance
Purchase 597 $201,515,974.62 44.89%
Refinance-Cashout 485 165,755,156.16 36.92
Refinance-Rate/Term 264 81,657,831.75 18.19
Total: 1,346 $448,928,962.53 100.00%
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Geographical Distribution of the Mortgage Properties
of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Geographic Area Loans Cut-Off Date Balance
Alahams 1 22 017 241 RA N 4A%
Alaska | 68,000.00 002
Arizona 35 7,862,713.36 1.75
Arkansas 1 119,746.31 003
Califormia 563 235,504,813.44 5246
Colorado 73 18,304,037.85 - 4.08
Connecticut 13 4,785,021.50 1.07
District of Columbia 1 303,200.00 0.07
Florida 117 30,085,072.68 6.70
Georgia 15 2,205,775.29 0.49
Hawaii 10 5,632,546.85 1.25
ldaho 12 2,256,060.17 0.50
Llinois 44 13.415,612.40 299
Indiana 7 1,384,097.07 0.31
Kansas 4 742,117.85 0.17
Kentucky 9 1,474,805.19 0.33
Louisiana 2 188,040.95 0.04
Maryland 21 6,041,436.21 135
Massachusetts 30 11,550,989,75 2.57
Michigan 18 4,305,315.30 0.96
Minnesota 13 2,968,615.86 0.66
Mississippi 3 521,732.55 0.12
Missouri 6 1,227,798.44 027
Nevada 53 14,977,065.33 3134
New Hampshire 4 1,673,155.69 0.37
Ncw Jersey 43 14,896,506.83 3.32
New Mexico 1 100,000.00 0.02
New York 16 6,022,730.22 134
North Carolina 20 4,554,413.85 1.01
Ohio 9 1,428,460.42 032
Oklahoms 3 423,211.24 0.09
Oregon 21 5,722,412.55 1.27
Peonsylvania 11 2,028,615.44 0.45
Rhodc Island 2 563,424.97 0.13
South Carolina 7 2,706,314.37 0.60
South Dakota 2 194,739.82 0.04
Tennessee 6 1,296,839.40 0.29
Texas 24 4,887,248.87 1.09
Utah 7 1,063,453.22 n.24
Virginia 53 17,675,302.74 394
Washington 39 12,821,538.41 2.86
West Virginia 3 389,171.37 0.09
Wisconsin 11 2,484,556.91 0.5
Total: 1,346 $448,928,962.53 100.00%

(1) As of the Cut-Off Date, no more than spproximately 0.63% of the Group Mortpage f.0ans are expected to be secured by mortgaged propertics in
any one five-digit postal zip code.
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o
kA _ 51.458,559,000 (approximate)

Current Mortgage Loan Principal Balances of the Group 2 Mortgage Loans *

Aggregate % of
Number Of Stated Principal Cut-Off Date
Current Mortgage Loan Mortgage Balance as of Pool Principal
Principal Balances (3) Loans Cut-Off Date Balance
0.01 - 50,000.00 5 $213,180.18 0.05%
50,000.01 - 100,000.00 84 6,907,081.27 1.54
100,000.01 - 150,000.00 172 21,875,348.20 4.87
150,000.01 - 200,000.00 163 28,958,617.99 6.45
200,000.01 - 250,000.00 160 36,214,202.74 3.07
250,000.01 - 300,000.00 142 39,181,578.94 8.73
300,000.01 - 350,000.00 136 44,144,603.59 9.83
350,000.01 - 400,000.00 122 46,016,382.18 10.25
400,000.01 - 450,000.00 67 28,562,233.35 6.36
450,000.01 - 500,000.00 92 44.372,908.03 9.88
500,000.01 - 550,000.00 ) 34 17,846,707.68 398
550,000.01 - 600,000.00 43 24,843,404.67 5.53
600,000.01 - 650,000.00 34 21,676,536.04 4.83
650,000.01 - 700,000.00 15 10,174,087.76 2.27
700,000.01 - 750,000.00 9 6,637,239.79 1.48
750,000.01 - 800,000.00 7 5,460,550.00 1.22
800,000.01 - 850,000.00 5 4,142,558.94 0.92
850,000.01 - 900,000.00 9 7,895,044.64 1.76
900,000.01 - 950,000.00 9 . 8,405,455.62 1.87
950,000.01 - 1,000,000.00 14 13,887,557.88 3.09
1,000,000.01 - 1,500,000.00 21 26,244,630.22 5.85
1,500,000.01 - 2,000,000.00 3 5,269,052.82 1.17
Total: 1,346 $448,928,962.53 100.00%

(1) As of the Cut-Off Date, the average outstanding principal balance of the Group Mortgage Loans is expected to be approximaltely $333,52%.
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& o $1.458,559,000 (approximate)

Original Loan-To-Value Ratios of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Original Loan-To-Value Mortgage Balance as of Pool Principal
Ratios (%) Loans Cut-Off Date Balance
5.01 -10.00 1 $87,315.01 0.02%
15.01 - 20.00 2 241,838.59 0.05
20.01 - 25.00 4 1,370,000.00 0.31
25.01-30.00 3 679,571.05 0.15
30.01 - 35.00 14 4,540,804.63 1.01
35.01 -40.00 13 4,069,808.21 0.91
40.01 - 45.00 8 2,842,217.16 0.63
4501 - 50.00 19 6,819,062.11 1.52
50.01 - 55.00 39 13,287,981.81 296
55.01 - 60.00 64 22,734,527.69 5.06
60.01 - 65.00 80 37,753,997.75 8.41
65.01 - 70.00 145 54,923,977.25 12.23
70.01 - 75.00 140 50,745,099.61 11.30
75.01 - 80.00 770 239,410,722.97 53.33
80.01 - 85.00 .5 988,096.50 0.22
85.01 - 90.00 15 3,686,059.26 0.82
90.01 - 95.00 24 4,747,882.93 1.06
Total: 1,346 $448,928,962.53 100.00%

(1)  As of the Cut-Off Date, the weighted average Loan-to-Vajue Ratio at origination of the Group Mortgage Loans is expected to
be approximately 72.69%.
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$1,458,559,000 (approximute)

Current Mortgage Interest Rates of the Group 2 Mortgage Loans

Aggregate % of

Number Of Stated Principal Cut-Off Date
Current Mortgage Interest Mortgage Balance as of Pool Principal
Rates (%) Loans Cut-Off Date Balance
0.751 - 1.000 397 $157,967,742.00 35.19%
1.001 - 1.250 72 27,420,121.00 6.11
1.251 - 1.500 94 21,815,575.00 486
1.501-1.750 189 58,114,631.28 1295
1,751 - 2.000 11 5,550,327.00 1.24
2,001 - 2.250 76 15,306,703.84 3.41
2.501-2.750 6 3,509,995.21 0.78
2.751-3.000 1 46,395.57 0.01
3.001-3.250 4 734,525.17 0.16
3.251 - 3.500 6 1,008,617.25 0.22
3.751 - 4.000 11 3,147,696.64 0.70
4.001 - 4.250 23 6,309,955.67 14]
4251 -4.500 153 57,957,268.83 12.91
4,501 -4.750 113 34,193 316.88 1.62
4.751 - 5.000 147 47,160,180.55 10.51
5.001 - 5.250 28 5,974,064.90 1.33
5.251-5.500 10 1,957,900.75 0.44
5.501-5.750 S 753,944 .99 0.17
Total: 1,346 $448,928,962.53 100.00%

(1)  Asof the Cut-Off Date, the weighted average Current Mortgage Interest Rate of the Group Mortgage Loans is
expected to be approximately 2.496% per annum.
Gross Margins of the Group 2 Mortgage Loans
Aggregate % of

Number Of Stated Principal Cut-Off Date

Mortgage Balance as of Pool Principal
Gross Margin (%) Loans Cut-Off Date Balance
0.751 - 1.000 1 $46,395.57 0.01%
1.251 - 1.500 15 4,407,967.25 098
1.501 - 1.750 4 587,564.00 0.13
1.751 - 2.000 18 6,523,074.00 1.45
2.001 - 2.250 104 37,189,261.46 8.28
2.251-2.500 709 268,777,999.10 59.87
2.501 - 2.750 350 92,826,349.96 20.68
2.751 - 3.000 111 31,582,578.53 7.04
3.001 - 3.250 12 2,783,266.86 0.62
3.251-3.500 17 3,323,809.65 0.74
3.501 - 3.750 5 880,696.15 0.20
Total: 1,346 $448,928,962.53 100.00%

(1) As of the Cut-Off Dalg, the wcighted average Gross Margin of the Group Mortgage Loans is expected to be approximately 2.438% per annum.
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Rate Ceilings of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Rate Ceilings (%) Loans Cut-Off Date Balance

8.001 - 9.000 1 $240,577.15 0.05%
9.001 - 10.000 1,334 446,026,875.03 99.35
10.001 - 11.000 9 1,825,778.06 0.41
11.001 - 12.000 2 831,732.29 0.19
Total: 1,346 $448,928,962.53 100.00%

(1) Asof the Cut-Off Date, the weighted average Rate Ceiling of the Group Mortgage Loans is expected to be approximately 9.955% per ammurn.

First or Next Rate Adjustment Date of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
First or Next Rate Mortgage Balance as of Pool Principal
Adjustment Date - Loans Cut-Off Date Balance
January 1, 2005 . 1,045 $357,356,435.93 - 79.60%
February 1, 2005 138 46,128,492.60 10.28
March 1, 2005 138 38,883,203.00 8.66
Apnl 1, 2005 25 6,560,831.00 1.46
Total: 1,346 $448,928,962.53 100.00%

(1) Asof the Cut-off Date, the weighted average to First or Next Adjustment Date for the Group Mortgage Loans is expected to be approximately 1
month. For approximately 34.74% of the Group Mortgage Loans, the first Adjustment Date has alrcady occurred.

Remaining Terms of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Remaining Term (Months) Loans Cut-Off Date Balance
341 - 360 1,346 $448,928,962.53 100.00%
Total: 1,346 $448,928,962.53 100.00%

(1} As of the Cut-Off Date, the weighted average remaining term (o stated maturity of the Group Mortgage Loans is expected to be approximately
359 months.
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Credit Scoring of Mortgagors of the Group 2 Mortgage Loans

Aggregate % of
Nuomber Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Credit Scores f.oans Cut-Off Date Balance

801 - 850 26 $8,347,632.62 1.86%
751 - 800 289 93,619,612.63 20.85
701 - 750 423 144,306,696.84 32.14
651 - 700 485 163,443,785.39 36.41
601 - 650 123 39,211,235.05 8.73
Total: 1,346 $448,928,962.53 100.00%

(1) The scores shown are Bureau Credit Scores from Experian (FICO), Equifax (Beacon) and TransUnion (Empirica).

Maximum Negative Amortization of the Group 2 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Maximum Negative Mortgage Balance as of Pool Principal
Amortization (%) Loans Cut-Off Date Balance
110 16 $6,022,730.22 ‘ 1.34%
115 1,330 442,906,232.31 98.66
Total: 1,346 $448,928,962.53 100.00%
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Group 3 Collateral Summary !

Description of The Group 3 Mortgage Loahs

The Group 3 Mortgage Loans consist of Negative Amortizing ARMs secured by first lien, one-to-four family residential
properties. The Mortgage Loans have a fixed intcrest rate for the first one to three months after origination and thereafier the
Mortgage Loans have a variable interest ratc. None of the Group 3 Mortgage Loans require only the payment of interest until
the month following the first rate adjustment date. The morigage interest rate adjusts at the end of the initial fixed interest
rate period and monthly thereafter. All of the mortgage intcrest rates will be indexed to COFI and will adjust to that index
plus a certain number of basis points (the “Gross Margin™). The mortgage interest rates are subject to lifetime maximum
mortgage interest rates, which range from 8.700% to 11.700%. The cffective minimum interest rate for cach Mortgage Loan
will be its Gross Margin.

Approximately 39.64% of the Group 3 Mortgage Loans have a prepayment fee as of the date of origination.

The approximate collateral statistics for the Group 3 Mongage Loans are listed below as of the Cut-Off Date. The balances
and percentages may not be exact due to rounding.

Collateral Snummary Range (if applicable)

Teotal Qutstanding Loan Balance $290,913,839.55
Total Namber of Loans 966
Average Loan Principa) Balance $301,153 $29,929 to $2,000,000
WA Gross Coupon 1.945% ' 1.000% to0 5.875%
WA FICO 709 609 to 828
WA Original Term 360 months
WA Remaining Term 360 months 353 to 360 months
WA OLTV 74.50% 12.06% to 95.00%
WA Months to First or Next Rate Adjustment Date 1 month ! to 4 months
WA Gross Margin 3.113% 2.000% ta 4.250%
WA Rate Ceiling 9.955% 8.700% to 11.700%
Geographic Concentration of Mortgaged Properties CA 54,32%
(Top 5 States) based on the Aggregate Stated Principal FL 5.62%
Balance NV 521%

NJ 5.00%

MA 2.70%
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Occupancy of Mortgaged Properties of the Group 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Occupancy Loans Cut-Off Date Balance
Primary Residence 786 $249,442 848 .45 85.74%
Investor Property 142 29,102,219.21 10.00
Sccond Home 38 12,368,771.89 4.25
Total: 966 $290,913,839.55 100.00%
) Based solely on representations of the mongagor at the time of vrigination of the related Mortgage Loan.
Property Types of the Group 3 Mortgage Loans
Aggregate % of
Number Of - Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Property Type Loans Cut-Off Date Balance
Stngle Family Residence 638 $199,358,835.44 68.53%
PUD 197 59,490,755.07 20.45
Condominium 89 21,733,352.31 7.47
2-4 Family L 42 10,330,896.73 3.55
Total: 966 $290,913,839.55 100.00%
Mortgage Loan Purpose of the Group 3 Mortgage Loans
Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Purpose Loans Cut-Off Date Balance
Refinance-Cashout 418 $120,693,600.20 41.49%
Purchase 347 112,555,174.67 38.69
Refinance-Rate/Term 201 57,665,064.68 19.82
Total: 966 $290,913,839.55 100.00%
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Geographical Distribution of the Mortgage Properties
of the Group 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Geographic Area Loans Cut-Off Date Balance
alahamn E) QAN 11Q &7 N 1704
Arizona 21 3,905,473.03 134
Arkansas 1 184,500.00 0.06
Califoria 416 158,014,938.00 54.32
Colorado 23 5,214,770.19 1.79
Connecticul 9 2,661,548.57 0.9]
Dclaware 3 593,969.00 020
Florida 70 16,342,217.42 5.62
Georgia 6 962,738.86 033
Hawait 11 5.396,466.51 186
Idaho 6 787,776.51 0.27
Minois 9 2,514,R26.00 0.86
Indiana 5 702,040.02 0.24
lowa 2 305,000.00 0.10
Kansas 7 1,100,800.00 038
Kentucky 3 449,600.00 0.15
Louisiana 1 116,250.00 0.04
Maryland 11 2,732,188.36 : 094
Massachusetts 27 7,844,520.13 270
Michigan 16 3,122,220.00 1.07
Minnesota 14 3,696,216.49 1.27
Missoun 6 752,674.76 0.26
Montana 2 473,875.00 0.16
Ncbraska 3 284,100.00 0.10
Nevada 59 15,156,596.57 521
New Hampshirc 2 526,320.00 0.18
New Jersey 49 14,534,773.54 5.00
New York 12 4,210,000.00 145
North Carolina 14 2,862,484.66 0,98
Ohio 8 1,885,452.97 0.65
Oklahoma 2 432,600.00 0.15
Orcgon 18 2,966,008.27 1.02
Pennsylvania 24 6,404,714.96 220
Rhode Istand 1 473,645.00 0.16
South Carolina 4 1,352,498.65 046
South Dakata 1 288,000.00 0.10
Tennessee k) 684,000.00 024
Texas 25 3,951,261.7} 136
Utah 6 1,804,200.00 0.62
Virginia 19 5,097,278.00 1.75
Washington 20 4,769,627.30 1.64
West Virginia 1 360,000.00 0.12
Wisconsin 23 4,414,750.00 152
Wyoming L 1 220,800.00 0.08
Total: 966 $290 9]3,839 55 100.00%

(1) As of the Cut-Off Date, no mor¢ than approximately 0.76% of the Group Mortgage Loans are expected 1o be secured by mortgaped properties in
any onc five-digit postal zip code.
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Current Mortgage Loan Principal Balances of the Group 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Current Mortgage Loan Mortgage Balance as of Poal Principal
Principal Balances (§) Loans Cut-Off Date Balance
0.01 - 50,000.00 5 $204,328.51 0.07%
50,000.01 - 100,000.00 54 4,601,925.75 1.58
100,000.01 - 150,000.00 134 17,190,706.87 591
150,000.01 - 200,000.00 135 24,246,538 83 8.33
200,000.01 - 250,000.00 128 28,892,812.22 9.93
250,000.01 - 300,000.00 117 32,035,645.96 11.01
300,000.01 - 350,000.00 98 31,476,728.51 10.82
350,000.01 - 400,000.00 88 32,977,408.40 11.34
400,000.01 - 450,000.00 47 20,100,003.61 6.91
450,000.01 - 500,000,00 46 22,130,355.23 7.61
500,000.01 - 550,000.00 28 - 14,620,575.62 5.03
550,000.01 - 600,000.00 24 13,899,812.30 478
600,000.01 - 650,000.00 19 11,956,609.30 4.11
650,000.01 - 700,000.00 9 6,145,591.39 2.11
700,000.01 - 750,000.00 7 5,136,707.39 177
750,000.01 - 800,000.00 1 798,928.95 0.27
800,000.01 - 850,000.00 t 825,000.00 0.28
850,000.0t - 900,000.00 1 875,000.00 0.30
900,000.01 - 950,000.00 5 4,620,435.94 1.59
950,000.01 - 1,000,000.00 8 7,870,647 27N
1,000,000.01 - 1,500,000.00 6 8,308,077.06 2.86
1,500,000.01 - 2,000,000.00 1 2,000,000.00 0.6%
Total: 966 $290,913,839.55 100.00%

(1) As of the Cut-Off Date, the average outstanding principal balance of the Group Mortgage Loans is expected to be approximately $301,153.
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& ol $1,458,559,000 (approximate)

Original Loan-To-Value Ratios of the Group 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Original Loan-To-Value Mortgage Balance as of Pool Principal
Ratios (%) Loans Cut-Off Date Balance
10.01 - 15.00 2 $107.365.75 0.04%
15.01 - 20.00 2 114,487.63 0.04
20.01 - 25.00 2 144,550.00 0.05
25.01 - 30.00 7 1,209,937 .45 0.42
30.01 - 35.00 5 038,717.00 0.32
35.01 - 40.00 12 4,066,652.03 1.40
40.01 - 45.00 11 2,740,846 .45 0.94
45.01 - 50.00 13 3,834,214.91 1.32
50.01 - 55.00 18 5,089,550.19 1.75
55.01 - 60.00 27 8,830,717.28 3.04
60.01 - 65.00 51 15,225,096.26 523
65.01 - 70.00 84 25,289,588.64 8.69
70.01 - 75.00 119 43,295,365.99 14,88
75.01 - 80.00 561 167,198,350.66 5747
80.01 - 85.00 2 872,802.70 0.30
§5.01 - 90.00 23 5,738,706.47 1.97
90.01 - 95.00 27 6,216,890.14 2.14
Total: 966 $290,913,839.55 100.00%
(1) As of the Cut-Off Date, the weighted average Loan-to-Value Ratio at origination of the Group Murtgage Loans is expected to be
approximately 74.50%.
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31,458,559,000 (upproximate)

Current Mortgage Interest Rates of the Group 3 Mortgage Loans

Aggregate % of

Number Of Stated Principal Cut-Off Date
Current Mortgage Interest Mortgage Balance as of Pool Principal
Rates (%) Loans Cut-Off Date Balance
0.751 - 1.000 483 $156,047,538.60 53.64%
1.001 - 1.250 55 15.091,924.00 5.19
1.251-1.500 75 17,390,836.00 598
1.501-1.750 118 33,262,546.18 11.43
1.751 - 2.000 18 5,381,628.00 1.85
2.001 - 2.250 31 4,615,919.89 1.59
2.251-2.500 3 597,770.00 0.21
2.501-2.750 7 1,251,192.00 043
2.751 - 3.000 1 146,500.00 0.05
3.001-3.250 9 2,276,598.00 0.78
3251-3.3500 2 724,600.00 0.25
3,751 -4.000 1 270,750.00 0.09
4.251-4.500 3 801,240.58 0.28
4.501-4.750 19 7,503,255.01 2.58
4.751 - 5.000 66 21,503,262.58 7.39
5.001-5.250 34 10,552,949.22 3.63
5.251-5.500 33 10,952,255.32 3.76
5.501-5.750 7 2,168,454.44 0.75
5.751 - 6.000 1 374,619.73 0.13
Total: 966 $290,913,839.55 100.00%

(1) As of the Cut-Off Date, the weighted average Current Mortgage Interest Rate of the Group Mongayc Loans is
cxpected to be approximately 1.945% per annum.
Gross Margins of the Group 3 Mortgage Loans
Aggregate % of

Number Of Stated Principal Cut-Off Date

Mortgage Balance as of Pool Principal
Gross Margin (%) Loans Cut-Off Date Balance
1.751-2.000 1 $104,000.00 0.04%
2.001-2.250 1 159,000.00 0.05
2.251-2.500 8 2,762,371.67 095
2.501-2.750 25 8,075,234.51 2.78
2.751 -3.000 404 135,211,499.17 4648
3.001 - 3.250 255 72,115,564.78 24.79
3.251-3.500 189 50,583,688.40 1739
3.501 - 3.750 61 15,684,439.21 539
3.751 - 4.000 14 3,653,886.81 126
4001 - 4.250 8 2,564,155.00 0.88
Total: 966 $290,913,839.55 100.00%

(1) As of the Cut-Off Date, the weighted average Gross Margin of the Group Mortgage Loans is cxpected to be approximately 3.113% per annum.
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31,458,559.000 (approximate)

Banc of America Securities

Rate Ceilings of the Group 3 Mortgage Loans "

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Rate Ceilings (%) Loans Cut-Off Date Balance

8.001 - 9.000 1 $163,323.36 0.06%
9.001 - 10.000 959 289,205,671.24 9941
10.001 - 11.000 5 1,235,084.95 - 0.42
11.001 - 12.000 ' 1 309,760.00 0.11
Total: 966 $290,913,839.55 100.00%

(1) Asof the Cut-Off Date, the weighted average Rate Ceiling of the Group Martgage Loans is expected to be approximately 9.955% per annum.

First or Next Rate Adjustment Date of the Group 3 Mortgage Loans @

v Aggregate % of
Number Of Stated Principal Cut-Off Date
First or Next Rate Mortgage Balance as of Poo) Principal
Adjustment Date Loans Cut-Off Date Balance
January 1, 2005 783 $242,317,806.02 83.30%
February 1, 2005 67 17,358.212.53 597
March 1, 2005 106 29,285,971.00 10.07
April 1, 2005 ’ 10 1,951,850.00 0.67
Total: 966 $290,913,839.55 100.00%

(1) As of the Cut-off Dste, the weighted average to First or Next Adjustment Date for the Group Mortgage Loans is expected to be approximately 1
month. For approximately 18.51% of the Group Morngage Luans, the first Adjustment Datc has alrcady occurred.

Remaining Terms of the Group 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Remaining Term (Months) Loans Cut-Off Date Balance
341 - 360 966 $290,913,839.55 100.00%
Total: 966 $290,913,839.55 100.00%
(1) As of the Cut-Off Date, the weighted average remaining term to stated maturity of the Group Mortgage Loans is expected to be approximately 360
months.
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Countrywide Mortgage Backed Securities, 2004-29
Mortgage Puss-Through Certificates
$1,458,559,000 (approximate)

Credit Scoring of Mortgagors of the Group 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Credit Scores Loans Cut-Qff Date Balance

801 - 850 14 $3,793,308.38 1.30%
751 - 800 198 54,447 ,463.46 18.72
701 - 750 313 95,470,539.01 32.82
651 - 700 354 112,944, 827.80 38.82
601 - 650 87 24,257,700.90 8.34
Total: 966 $290,913,839.55 100.00%

(1) The scores shown are Bureau Credit Scorcs from Experian (FICO), Equifux (Beacon) and TransUnion (Empirica).

Maximum Negative Amortization of the Group 3 Mortgage Loans

Aggregate % of
Nuomber Of Stated Principal Cut-Off Date
Maximuom Negative Mortgage Balance as of Pool Principal
Amortization (%) Loans Cut-Off Date Balance
110 13 $4,333,284.73 1.49%
115 953 286,580,554.82 08.51
Total: 966 $290,913,839.55 100.00%
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- $1.458,559.000 (approximate)

Group 2 & 3 Collateral Summary

Description of The Group 2 & 3 Mortgage Loans

The Group 2 & 3 Morigage Loans consist of Negative Amortizing ARMs secured by first lien, one-to-four family residential
properties. The Mortgage Loans have a fixed intcrest rate for the first one, two or three months afier origination and
thereafier the Mortgage Loans have a variable interest rate. None of the Group 2 & 3 Mortgage Loans require only the
payment of interest until the month following the first rate adjustment date. The mortgage interest rate adjusts at the end of
the initial fixed interest rate period and monthly thereafter. The majority of the mortgage interest rates will be indexed to
Onc-Month LIBOR and COFI and will adjust to that index plus a centain number of basis points (the “Gross Margin™). The
morigage interest rates arc subject to lifetime maximum mortgage interest ratcs, which range from 8.700% to 12.000%. The
effective minimum interest rate for each Mortgage Loan will be its Gross Margin.

Approximately 28.86% of the Group 2 & 3 Mortgage Loans havc a prepayment fee as of the date of origination.

The approximate collateral statistics for the Group 2 & 3 Mortgage Loans are listed below as of the Cut-Off Date. The
balances and percentages may not be exact due to rounding. '

Collateral Summary Range (if applicable)

Total Qutstanding Loan Balance $739,842,802.08 '
Total Number of Loans 2,312
Average Loan Principal Balance $320,001 329,400 to $2,000,000
WA Gross Coupon 2.279% 1.000% to 5.875%
WA FICO _ 710 605 to 828
WA Original Term 360 months
WA Remaining Term 360 months 353 to 360 months
WA OLTV 73.40% 7.95% to 95.00%
WA Months to First or Next Rate Adjustment Date I month 1 to 4 months
WA Gross Margin 2.704% 0.925% to 4.250%
WA Rate Ceiling 9.955% 8.700% to 12.000%
Geographic Concentration of Mortgaged Properties CA 53, 19%
(Top S States) based on the Aggregate Stated Principal  FL 6.28%
Balance NV : 4.07%

NJ 3.98%

co 3.18%
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% $1,458,559,000 (approximate) _

Occupancy of Mortgaged Properties of the Group 2 & 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Poo! Principal
Occupancy Loans Cut-Off Date Balance

Primary Residence 1,744 $599,313,148.62 81.01%
Investor Property 460 100,675,247.48 13.61
Second Home 108 39.854,405.98 5.39
Total; 2,312 $739,842,802.08 100.00%

(1) Based solely on representalions of the mortgagor at the time of origination of the related Mortgage Loan.

Property Types of the Group 2 & 3 Mortgage Loans

Aggregate Yo of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Property Type Loans Cut-Off Date Balance

Single Family Residence 1,427 $467,031,809.82 63.13%
PUD 487 160,579,792.02 21.70
Condominium 288 77,155,920.75 10.43
2-4 Family 110 35,075,279.49 4.74
Total: ' 2,312 $739,842,802.08 100.00%

Mortgage Loan Purpose of the Group 2 & 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Purpose Loans Cut-Off Date Balance
Refinance-Cashout 903 $286,448,756.36 38.72%
Purchase 944 314,071,149.29 42.45
Refinance-Rate/Term 465 139,322,896.43 18,83
Tetal: 2,312 $739,842,802.08 100.00%
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f"%
Z $1,458,559,000 (approximate)

Geographical Distribution of the Mortgage Properties
of the Group 2 & 3 Mortgage Loans

Aggregate ) % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Geographic Area Loans Cut-Off Date Balance
Alnhama [ € 417171 4R TEA
Alaska 1 68,000.00 0.01
Arizona 56 11,768,186.39 1.59
Arkansas 2 304,246.31 0.04
California 979 393,519,751.44 53.19
Colorado 9% 23,518,808.04 318
Connecticut 22 7.446,570.07 1.0t
Delaware 3 593,969.00 008
District of Cotumbia 1 303,200.00 0.04
Florida 187 46,427,290.10 6.28
Georgia 21 3,168,514.15 043
Hawait 2] 11,029,013.36 149
Idaho 18 3,043,836.68 0.41
Tilinois 53 15,930,438.40 2.15
Indiana . 12 2,086,137.09 0.28
Towa 2 305,000.00 0.04
Kansas 1§ 1,842,917.85 025
Kentucky 12 1,924,405.19 0.26
Louisiana ‘ 3 304,290.95 0.04
Maryland ‘32 8,773,624.57 1.19
Massachusetts 57 19,395,509.88 2.62
Michigan 34 7,427,535.30 1.00
Minnesota 27 6,664,832.35 0.90
Mississippi 3 521,732.55 0.07
Missouri 12 1,980,473.20 0.27
Montana 2 473,875.00 0.06
Nebraska 3 284,100.00 0.04
Nevada 112 30,133,661.90 407
New Hampshire 6 2,199,475.69 030
New Jersey 92 29,431,280.37 398
New Mexico 1 100,000.00 0.01
New York 28 10,232,730.22 138
North Carolina 34 7,416,898.51 1.00
Ohio 17 3,313,912.89 045
Oklahoma . 5 £55,811.24 0.12
Orcgon 39 8,688,420.82 117
Pennsyltvania 35 8,433,330.40 1.14
Rhode Island 3 1,037,069.97 6.14
South Carolina 1 4,058,813.02 0.55
South Dakota 3 482,739.82 0.07
Tennesses 9 1,980,839.40 0.27
Texas 49 8,838,510.58 1.19
Uwzh 13 2,867,653.22 039
Virginia 72 22,772,580.74 3.08
‘Washington 59 17,591,165.71 23R
West Virginia 4 749,171.37 0.10
. Wisconsin 34 6,899,306.91 093
Wyoming ! 220,800.00 0.03
Total: 2,312 $739,842,802.08 100.00%

(1) As of the Cut-Off Date, no more than approximately 0.47% of the Group Mongage Loans are expected 1o be secured by mongaged properties in
any onc five-digit postal zip code.
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’@f& ' $1,458.559,000 (approximate)

Current Mortgage Loan Principal Balances of the Group 2 & 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Current Mortgage Loan Mortgage Balance as of Pool Principal
Principal Balances ($) Loans Cut-Off Date Balance
0.01 - 50,000.00 10 $417,508.69 0.06%
50,000.01 - 100,000.00 : 138 11,509,007.02 1.56
100,000.01 - 150,000.00 306 39,066,055.07 5.28
150,000.01 - 200,000.00 302 53,205,156.82 7.19
200,000.01 - 250,000.00 288 65,107,014.96 8.80
250,000.01 - 300,000.00 259 71,217,224,90 9.63
300,000.01 - 350,000.00 234 75,621,332.10 10.22
350,000.01 - 400,000.00 210 78,993,790.58 10.68
400,000.01 - 450,000.00 114 48,662,236.96 6.58
450,000.01 - 500,000.00 138 66,503,263.26 8.99
500,000.0! - 550,000.00 62 32,467,283.30 439
550,000.01 - 600,000.00 67 38,743,216.97 5.24
600,000.01 - 650,000.00 53 33,633,145.34 4.55
650,000.01 - 700,000.00 24 16,319,679.15 2.21
700,000.01 - 750,000.00 16 11,773,947.18 1.59
750,000.01 - 800,000.00 8 6,259,478.95 0.85
800,000.01 - 850,000.00 6 4,967,558.94 0.67
850,000.01 - $00,000.00 10 8,770,044.64 1.19
900,000.01 - 950,000.00 14 13,025,891.56 1.76
950,000.01 - 1,000,000.00 22 21,758,205.59 2.94
1,000,000.01 - 1,500,000.00 27 34,552,707.28 4.67
1,500,000.01 - 2,000,000.00 4 7,269,052.82 0.98
Total: 2,312 $739,842,802.08 100.00%

(1) As of the Cut-Off Date, the average outstanding principal balance of the Group Mortgage Loans is expected to be approximately $320,001.
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Bancof AmericaSacurities o
G $1.458,559,000 (approximate)

Original Loan-To-Value Ratios of the Group 2 & 3 Mortgage Loans "

Aggregate % of
Number Of Stated Principal Cut-Off Date
Original Loan-To-Value Mortgage Balance as of Pool Principal
Ratios (%) Loans Cut-Off Date Balance
5.01-10.00 1 $87,315.01 0.01%
10.01 - 15.00 2 107,365.75 0.01
15.01 - 20.00 4 356,326.22 0.05
20.01 - 25.00 6 1,514,550.00 0.20
25.01 - 30.00 10 1,889,508.50 0.26
30.01 - 35.00 19 5,479,521.63 0.74
35.01 - 40.00 25 8,136,460.24 1.10
40.01 - 45.00 19 ) 5,583,063.61 0,75
45.01 - 50.00 32 10,653,277.02 1.44
50.01 - 55.00 57 18,377,532.00 248
55.01 - 60.00 91 31,565,244.97 427
60.01 - 65.00 131 52,979,094.01. 7.16
65.01 - 70.00 229 80,213,565.89 10.84
70.01 - 75.00 259 94,040,465.60 12.71
75.01 - 80.00 1331 406,5609,073.63 54.96
80.01 - 85.00 7 1,860,899.20 0.25
85.01 - 50.00 38 9,424,765.73 127
90.01 - 95.00 51 10,964,773.07 148
Total: 2312 $739,842,802.08 100.00%
(1) As of the Cut-Off Daie, the weighted average Loan-to-Vatue Ratio at origination of the Group Mortgage Loans is expected to be
approximately 73.40%.
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P
- $1.458,559,000 (approximate)

Current Mortgage Interest Rates of the Group 2 & 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date

Current Mortgage Interest Mortgage Balance as of Pool Principal
Rates (%) Loans Cut-Off Date Balance
0.751 - 1.000 880 $314,015,280.60 42 .44%
1.001 - 1.250 127 42,512,045.00 5.75
1.251 - 1.500 169 39,206,411.00 5.30
1.501 - 1.750 307 91,377,177.46 12.35
1.751 - 2,000 29 10,931,955.00 148
2.001 - 2.250 107 19,922,623.73 2.69
2.251 - 2.500 3 597,770.00 0.08
2.501 - 2.750 13 4,761,187.21 0.64
2.751 - 3.000 i 2 192,895.57 0.03
3.001 - 3.250 13 3,011,123.17 0.41
3,251 -3.500 3 1,733,217.25 023
3.751 -4.000 12 3,418,446.64 046
4.001 - 4.250 23 6,309,955.67 0.85
4,251 -4.500 156 58,758,509.41 7.94
4.501 - 4.750 132 41,696,571.89 5.64
4,751 - 5.000 213 68,663,443.13 9,28
5.001 - 5250 62 16,527,014.12 2.23
5.251-5.500 43 12,910,156.07 1.74
5.501 -5.750 12 2,922,399.43 0.40
5.751 - 6.000 1 374,619.73 0.05
Total: 2,312 $739,842,802.08 100.00%

(1) Asof the Cut-Off Date, the weighted average Current Mortgage Interest Rate of the Group Mortgage [.oans is
expected to be approximately 2.279% per annum.
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$1,458,559.000 (approximate)

Gross Margins of the Group 2 & 3 Mortgage Loans @

Aggregate % of

Number Of Stated Principal Cut-Off Date

Mortgage Balance as of Pool Principal
Gross Margin (%) Loans Cut-Off Date Balance
0.751 - 1.000 1 $46,395.57 0.01%
1.251 - 1.500 15 4,407,967.25 0.60
1.501 - 1.750 4 587,564.00 0.08
1.751 - 2.000 19 6,627,074.00 0.90
2.001 - 2.250 105 37,348,261.46 - 5.05
2.251-2.500 717 271,540,370.77 36.70
2.501-2.750 375 100,901,584.47 13.64
2.751 - 3.000 515 166,794,077.70 22.54
3.001 - 3.250 267 74,898,831.64 10.12
3.251 - 3.500 206 53,907,498.05 7.29
3.501-3.750 66 16,565,135.36 224
3.751 - 4.000 14 3,653,886.81 0.49
4.001 - 4.250 8 2,564,155.00 035
Total: 2,312 $739,842,802.08 100.00%

(1) As of the Cut-Off Date, the weighted average Gross Margin of the Group Mortgage Loans is expected to be approximatcly 2.704% per annum.

Rate Ceilings of the Group 2 & 3 Mortgage Loans

Aggregate % of
Number Of Stated Primcipal Cut-Off Date
Mortgage Balance as of Poo) Principal
Rate Ceilings (%) Loans Cut-Off Date Balance

8.001 - 9.000 2 $403,900.51 0.05%
9.001 - 10.000 2,293 735,232,546.27 99.38
10.001 - 11,000 14 3,064,863.01 041
11.001 - 12.000 3 1,141,492.29 0.15
Total: 2,312 $739,842,802.08 100.00%

(1) As of the Cut-Off Date, the weighted average Rate Ceiling of the Group Mortgage Loans is expected to be approximately 9.955% per annurm.
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-  $1.458,559,000 (approximate)

First or Next Rate Adjustment Date of the Group 2 & 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
First Rate or Next Mortgage Balance as of Pool Principal
Adjustment Date Loans Cut-Off Date Balance
January 1, 2005 1,828 $599,674,241.95 81.05%
February 1, 2005 205 63,486,705.13 8.58
March 1, 2005 244 68,169,174.00 9.21
April 1, 2005 35 8,512,681.00 1.15
Total: 2,312 $739,842,802.08 100.00%

(1) As of the Cut-off Date, the weighicd average to First or Next Adjustment Date for the Group Mortgage Loans is expected 1o be approximately 1
month. For approximately 28.36% of the Group Mortgage Loans, the first Adjustment Date has already occurrcd.

Remaining Terms of the Group 2 & 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Remuining Term (Months) Loans Cut-Off Date Balance
341 - 360 2,312 $739,842,802.08 100.00%
Total: 2,312 $739,842,802.08 100.00%

(1) Asof the Cut-Off Date, the weighted averape remeining term to stated maturity of the Group Mortgage Loans is expecied to be approximately 360
months.

Credit Scoring of Mortgagors of the Group 2 & 3 Mortgage Loans ®

Aggregate % of
Number Of Stated Principal Cut-Off Date
Mortgage Balance as of Pool Principal
Credit Scores Loans Cut-Off Date Ba]ance

801 - 850 40 $12,140,941.00 1.64%
751 - 800 487 148,067,076.09 2001
701 - 750 736 239,777,235.85 3241
651 - 700 839 276,388,613.19 37.36
601 - 650 210 63,468,935.95 8.58
Total: 2,312 $739,842,802.08 100.00%

(1) The scores shown arc Bureau Credit Scozes from Experian (FICO), Equifax (Beacon) and TransUnion (Empirica).
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5 _ $1,458,559,000 (approximate)

Maximum Negative Amortization of the Group 2 & 3 Mortgage Loans

Aggregate % of
Number Of Stated Principal Cut-Off Date
Maximum Negative Mortgage Balance as of Pool Principal
Amortization (%) Loans Cut-Off Date Balance
110 29 $10,356,014.95 1.40%
11S 2,283 729,486,787.13 98.60
Total: 2,312 $739,842,802.08 100.00%
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Global Structured Finance Dec 22, 2004 15:16
CWMBS 04-29 Group 1

Collateral Summary Report

—————— - :
Crenors! Pool Charsticriatics Coupon Porent Propeny Typs Pormem Prepay Termm Pereent Meximum R (ARMs) Percen
Pool Sizst $754,613.511.91 2750 0.95% Simgle Family 63.35% o 100.00% 1275 0.04%
Tois! Orig. Bal.: §754,957 XRR.AD 2875 312 PUD 25.36 . 100, 8628 0.08
Lown Count: 2,113 300 0.08 Condominiym 03 Total: 00.00m% 9.428 004
Culoff Daie: 20041201 3128 281 34 Family .99 WA 0.0 months 9.140 0.0}
Avg. Cut-Off Batanu $357,128.97 3250 7 — o Loweri: 0 montha 957 0,02
Avg. Orig Balance: S157,2001.95 3375 kX P - Highes: 0 mondw 9.950 0.0?
WA.FICO: 726 3.500 26 10.250 0.06
WA.Orig. LTV: 70.58% 3625 567 11.000 9(;:;
W.A. Gross Coupon: 3.9668% 3.750 702 Sue Percvm - Mara? P 12.000 !
W.A.Net Coupon: 1.5753% 3875 1040 — Py Grosa Margin 12125 0.20
WA, Servicing Foot 0.3750% 4.000 9.68 Floride T 1.000 0.70% 18378 008
WA, TrusesFocr 0.0090% 4128 8.28 Vi by 1128 amn 15.500 002
W.A,Orig. Term:  360.0 montha 4250 931 c::::; Pt 1250 (] 15875 008
WA R, Torm: 3596 month 4375 .0 i i 1375 o7 16,000 0.05
N OLTV over 50: 1.66% 4500 59 o R 1500 2y 16,125 on
%OLTV over 100 0.00% 4623 a4 i : 1625 $.02 16250 0.01
% with PMI: 3.66% 4150 438 Touwl: 100.00% 1750 082 16,500 0.0
% OLTV over S0 with PMI: 100,00 478 189 1R75 1155 ol 170.00%
W.A. Ml Adusied COLTV:  70.00% 5000 027 2.000 1w : LS
% Sccond Lion: D.00% 5028 V.54 2128 098 WA 12.006%
% with Propey Porally: 0.00% 5.2%0 0.34 ecupancy Susus Pereem 2240 v.07 Lowesr 7.875%
% Balloon: 0.00% 5378 0.1s Primary 94.09% 22% 8.4 ighon: 16.500%
Mas. Zipcodc Conc.: 1.04% 5.500 0.08 Sccandery 535 2375 b X0
5.750 0.0 Invomn 0.5 2500 1.80
| :“’g g'g: Touws: 100.00% f:g g':: Torm 1o Roll (ARMS) Porcent
Original Balmey Porooms 6250 o 1875 0.03 16 o442
50,000 or kons 001% " 3000 0.4 7-12 $.84
50,001 - 100,000 0.5 Toul: 10000% Onginal LTV Pereem 3128 .08 Tt P
100,001 - 150,000 34 WA 1967 S01- 1000 0.03% 250 0.10
150,001 - 200,000 SR Lowem: 2.750 o o; 15.00 0.0 3375 0.03 WA L8 monhs
200,00t - 250,000 R34 llighcs: 6,250 .0 N 000 o 3500 0.0d Lowost: | monihe
zso,oo: 3,000 :.: 2001 . 2500 oo 3628 s \hghont: 7 monghw
350001 - 300000 o 25,01 - 30.00 o4t Tou!: . 10000%
400,001 - 430,000 oy Croén Scere T bR o WA 1851%
450,001 - 500,000 7.33 800+ 849 14K% 001 - 1590 i Lowost: 1.000%
$00,001 - 550,000 5.01 750 - 199 94 1501 5000 Tht Tlighon: 3.628%
530,001 » 600,000 442 700 - 749 4087 w‘m - 3500 -
600,001 + 650,000 6.97 850 - 699 2441 501 . 200 o
450,001 - 700.000 s 0649 3.6 60.01 - 65.00 A tnitiad Cap (ARM3) Poreem
700,001 + 150,000 1.82 WA 008 Pt ol
750,001 + BOO,000 156 : oo g 0.000 8%
£00.001 - K50,000 o Touk J00.00% Lo eiges o 1.000 0.3
£50,001 - 500,000 1.75 WAL T8 o g ) 00
900,001 - 950,000 1.8 Lowen: 808 ::':: :{: ?':2 Touk: 00%
950,001 - 1,000,000 130 Mighost: 329 o001 - 6800 m WA: DOOI%
1,000,001 or groster 8.52 - - - Lowest: 0.000%
Tow): 100.00% Toul: 100.00% Highem: 1.000%
Average: S387291.8% Product Type Pereent WA mame
Lowoa: $22,800.00 IMDLIBOR . 10 65.67% Lowat: 9. —
Iyghest:52.000,000.00 6MO LIBOR - 10 34.20 Mighom: 93.00% Periodic Cop (ARMA) Porcers
MO LIBOR FULL AM [XE 0.000 0.85%
1.000 0.13
Toul (00.00% .
Ongins! Term Pereant Towsh: 100.00% |
20 100.00% WA D.002%
Indea Poroonu Tou!: 100.00% Lowort: 0.000%
1MO LIBOR 65.67% WA 3600 mancu Highom: _1.000%
sMO LIBOR 34.33 Lowest: 360 momhe
Touk 100.00% Iligheat: 360 mondw
Licn Position Porcomt g Torm | Porcons
343. 348 005%
1 100.00% 349384 0.0
Total: - 100.00% 355 < 360 .75
_t00.00% |
- WAL 359.6 monun
{LownPupone ~ Poos Lowew: 348 montha
Purchase 44.21% (hghem: 360 months
(0 Rofi nn
RTReli 2436
Towl: 100.00%

Thie Structural Tesm Sheet, Collatersl Term pheet, Or Compursacional Matrvisla, o8 appropriste fthe "aaterial®), is for your private inform, 1. pnd Sanc of Aericy Securitics LY friw *Undervritert) 4§ st
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Global Structured Finance

CWMBS 04-29 Group 2

Collateral Summary Report

Dec 22, 2004 18:50

Genersl Pool Chareacrisucs

Pool S $448,928.962.53

Towl Orig. Bal.: $442370,270.15
Loan Coumis 1346

CutolT Dawo:  2004-12401

Avg. Cut-Off Balsne:  §333,528.20
Avg. Orig. Belame 33188607
W.A.FICO: N1

WA Orig. LTV: 72.60%

WA, Gross Cogpon: 2.4957%
WA, NaCoupon;  2.1067%

WA, Sorvicing Foo: 0.3750%
WA, Trumee Fec 0.0090%

WA, Orig. Term: 350.0 monthe
WA, Ren, Term: 359.4 monihe
NOLTY owct 8D 2.10%

W OLTV ower 100: 0.00%

% with PMI: 210%

% OLTV over 80 with PME: 100,000
WA, M Adjusied COLTV: 72,124
% Sccond Licn:  0.00%

% with Prepay Pomaliy:  21.88%
% Balloon: 0.00%

Mm. 2ipcode Cone.: D.6I%

Original Balancy Peroem
50,000 of howr 005%
50,001 - 100,000 (.52
100,001 - 130,000 490
156,001 - 200,000 645
200,001 - 230,000 201
230,001 - 300,600 LA
300,004 + 350,000 9.3
350,001 - 400,000 10,16
400001 « 450,000 843
430,001 500,000 Ly
30000\ or greser 3408
Towd: AD0.00%

Avenge S333856.07
Lowsi: $29.400.00
Thghom: $1,928,000.00

Porcem

Coupen Paroe Propeny Tyse Peroem Propey Yerm
O.AT6 - 1.000 35.19% Singk: Farmly $9.62% [} TRI2%
1126 1250 6.t PUD . 335 & 0.03
1354 - 1378 486 Condommium 1218 2 a3
1.501 . 1.625 L3¢ 2-4 Famaly 5.51 36 1538
1626+ 1,750 1.ss 60 683
: Toul: 100.00%% p—
18% - 2000 124 Tou: 0.00%
2001 - 2125 34
2501 - 2625 v.14 WAL 9.4 months
2626+ 2,750 0.64 Juw Percem Lowcsy O months
2876+ 3,000 0.01 Califomia 6% Tlighis: 60 mondhs
3.001 -3.128 o.16 A P
3.251-3378 0.22 c: “m o .
37513875 0.54 o - o — -~
D26 Virginia 14 Groee Margin Poreen
[\ g:';‘“ z:.:; UATS - 1000 001%
: 1.2 ud : 1251 - 1375 098
4251-4378 .23 Toul; 100.00% 1,626 - 1,350 .13
4376 4300 168 1731 - 1H7S ot
4501 - 4,625 114 1.8 - 2.000 0.5
4626 - 4750 848 N 2.001 - 2125 333
4751 - 4878 749 Occupency S Poreent 1126 - 2250 49
4876+ 8,000 301 Primary 17.93% 2261 - 2375 4045
S401 - 8123 (2] nvesior 1554 23%6 . 2500 9.2
5126 9,290 045 Saendary 612 230+ 2625 s
32518373 03% ] 2482642750 . 1250
$376- 5500 0.8 Tout: 100.0% 2750 4 2H15 301
801 - 5628 012 25876 « 3000 407
5.62-$.750 0.08 S —— 3001 3125 M
Tout: 100.00% Origiml LYV Percem :.lzﬁ . ;?’0 :;:
5.01. 1000 0.03% 3231 - 3375 ‘
WAL 2496 1401+ 2000 008 3.376 - 3800 .16
Lowsst: 1.00D 2000 . 5,00 o1 3500 - 3628 013
Tighow: 575D 23500 - 30.00 o8 3.626 - 335 0.08
30.00 » 35.00 (2:1) Tow! 160.00%
35.01 - 40.00 09l A
Crodit Seoro Porcom D0 - 43,00 ve A
45.01 - $0.00 152 von 0.9
500 « 849 (113 " Uigham: 3650%
50.01 - 55.00 296
750 - 99 2t.03
5501 - £0.00 .06
00 - M9 3293
650609 g 60.01 - 65,00 a4t — -
00 - 645 556 5.0 - V.00 1223 Initid Cap (ARM) Poniont (
Ot - 73.00 it D000 100.00%
Towt: 100.00% 75,00 - B0.00 5333 - -
80.01 - RI.00 v Touwl: 100.00%
WAz nl £5.01 - 90.00 0.5
Lowoe: 608 W.N-%Oﬂ I'% WAL 0.000%
(lighon: 821 - k : Lowemt: 0.000%
Total: 100.00% Tlighon: 0.000%
WAL Y%
Product Typo Porcomt Lowosy 7.95%
1MO LTROR NEGAM 29.93% tlighcm: 95.00% B Poriodic Cap (ARMA) Pereem
1240 CMT NEGAM 0.07 | 0.000 1000 |
Toul 160.00% Origirel Term - Towd: 100.00%
. ' - WAL 000K
360 106 0% Lowsat: DONM%
indea Poreenis Towl 100.00% ! Thigheatt 0.000%
MO LIBOR 9.93% WAL 0.0 montw
12MCMT 607 Lowesi: 360 montha
Towd: 100.00% Tlighoa: 360 monuw Maximum Rae (ARM1) Poroeny

| Licn Position Poror,
' JO0.00%

| Schuduled Romaming Term Avnoom

155 - 360 100.00%

| Toul: 100.00%

—
| Loan Purposc.
Purchasc:
/0 Rafi

RT Rott

Tout:

#olicitisg any dctico Doses upon it, This asrerisi is
This asterial {2 basen vn informative that ¢
ancepting tile material, tiw recipient sgrees thot it w:
eid. The informst fun cuntajned 14 ¢iriz material miy be based on 2
rezsoredleneca of such ascuaptions, o i
undevesiter ad it At€iliacra, off
andfor buy and sell. the pecuritizy a
into an etfective registy
offered for sale pureusnt
barking any wecurii {¢e disc
will B Jupérasded Ly (e in;

ion stacemer

hidereritey considers sellabls, but
i ibute or pruvide rie ma:
ions regardivg mirke! cuadiz

Toul: ) 100.00%

KR - 9.000 0.05%
.82 - 10.000 99.35
10,251 10378 0.26
10,876 < 11.000 Q.15
1128101378 0.06
11.876-12.000

WAL 3554 mondw
Lowesl: 355 months

Highost: 360 monw

e

0.13

Tou: W0P0%

WA 9.955%
Lowom: 2.950%

Liighem: 12000% ]

ThiS Structurel Term Gheet, Collatersl Tera fieet, or CXmputdticmal Matepials, os appropeiste Itie *satsrial=), 8 for your privite icfremsti
0 be conserued 28 ar ofter to sell ot tive svlictretion of auy oller to huy any Security in any 3

Urderwriter Pors vt repregent tiat it is accwmrate w cumplr
1t asiy vther persui. The filormation cuetod i
and orhes sarvers 21 seflected liered
will foincids witli actwl sarvet counitioss

el (inclding opticns). This material may be f11ed vich
previously filed with the S8U urndes Rulr 415 uf ihe Fecarities Acr of 191),
Fach vegimerat i, statement. litormatios cuntained in this materidl is curpent as of the date appe,
=d hevein superardes all prios infusms? jun repazding sur)) aseets. Auy ietoimative
metion Chutainsd in any tinal prospectus lor auy Securities #ctually swdd to yuu, Thia mateciel 46
ia0uer nl the securities i ROl preplaed, reviewed ur participated [p tise preprration uf thjs micer
wrcial. Tie Sudeswriter §8 aCCing a underws iter aid 1OC BE 84 SRELE [OX Che (SDuer i CVAKESion

evenc s, and
uaner of
e Secarities and xclunge Commisaiun Itie “SEC7)

including 31 cases where tive sateriol

in tiw matesial,

YomwRoll (ARMy oo
! ] 100.00%

Towd: 100.00%

— ]
WAL L3 monle
Lowst: | menths

Ihghem: 4 monihe

o this msterial only. :
Mt ceparting Tiie sasete Bicking
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fctéon where such ar otter ur salicitation wwald be
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ia1 chould not Be celied upon for snoi

wyyp. from time to time, iave long dr
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Global Structured Finance Dec 22, 2004 18:50

CWMBS 04-29 Group 3

Collateral Summary Report
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Global Structured Finance Dec 13, 2004 16:19

CWMBS 04-29 Groups 2 & 3

Collateral Summary Report

- - o
Cremeral Pool Champewcrisiics Coupon Poroemi Loen Purpose Perem Schoduled Remaining Termy  Puram rMu'nmm Rew (ARMY) Purcent
Pool Size: §741,014,120.57 0276 - 1.000 42.63% Purchun: BV 349- 354 00m% 8.626-8.750 a0z,
Touwl Orig, Bal.: 8741 57271275 1126+ 1250 153 €0 Roli IR 355 - 360 99.93 8.876 - 9.000 v03
Lown Count: 2315 12511378 563 Toah 10000 9576 - 10.000 9941
CutolT Doz 2006-12-01 1501 - 1.628 183 : / 10250 - 10375 017
Avg- Co-ON Balamee:  §320,092.49 1626 - 1.750 nis WA: 3595 mamhs 10,500 - 10.625 .08
Avg. Orig. Bolamce: $120323.79 1476 - 2.000 1.56 Lowest: 353 moruns 18376+ 11,000 015
W.A.FICO: 710 2001 - 2125 266 Unghem:_360 monthe L2 1018 003
WA Orig LTV: 73.80% 21262250 s | Propeny Type Purcens | 11.626.11.750 0
W.A. Groes Coupore. 1 933T% 22512375 0.0% P o310 11476 - 12,000 0.8
W.A.Na Coupon: £.5416% 237 -2500 on ” T 100.00%
WA Scrvicmg Fos: 0.3750% 2501 - 2625 0.14 o o vpay Term wreent
WA Trusce Foe: 0.0090% 2626+ 2750 0.51 b dr:m‘ “ o ) nasu
WA, Orig. Torm: 3600 month 2.5 . 2875 (¥ 14 - 6 002 :

WA Rom, Term: 359.5 monim 3,001 - 3.125 0.4 Touwl: . 1on.nine 12 0.02 Tlighen: 12.000%

% OLTV ovor 80 3.00% 1t26-325% 005 — 38 24.9)

W OLTV aver 100, 0.0U% 32913378 004 50 3.0

% PMI: 3.00% L 3376+ 3500 0 - 000 ot — -
% OLTV ovur K0 with PMI: 100,061 36263750 o S Roroc | Toul - (ARM:) e
WA Ml Adjused COLTV: 72629 3951 - 3878 o California $3.14% WA 113 monhe 1.6 100.00%
% Sccond Lica: D.00% 3876 - 4.000 00 Florids & Lowem: Dmon Toan 150.00%
% wilh Prepay Penshy:  28.85% 4,001 - 4.125 0.49 Novads 4m 1Lighes: 60 momths

% Balloon: D.0OY% 41264250 om Now Jormoy 4,06 WAz 1.3 monhs

Mas. Zpcode Cone.s OATH 4250 - 4378 X Calorsdo am Lowest: | manthy

307? . :.24;: ;.;: Ouher 2030 s Mz » Ihghon: 4 momie
: - 4826 4780 137 Tout: 100.00% 0676 - 1.000 0DI%
Ongmal Balmos Peem 4751 - 4875 E 1251 - 1375 0.59
0,000 or Tow 0.06% AR76. 3000 81 - V625 - 1.750 0.08
50,001 - 100,000 1,54 5001 - 9.125 [Nt Occupency Suus Porent 1750 - LKTS 0.49
100,001 - 150,000 5® 3126 - 5250 042 X 1476 - 2000 oAt
150,001 - 200,000 718 $.251.5375 L2t sty ”I";“;: 2,001 - 2125 2@
200,001 - 250,000 % 537 - 5.500 0.29 Ny it 2126 -2250 30
250,001 - 300,000 .68 8301 - 5.628 'Y Sccondaty . : 2250 -2375 30.68
300,001 - 350,000 10.25 $626-5.750 16 Toul: 100.00% 2376 - 2500 612
350,001 - 400,000 10.56 4751 - 5275 0.es 2501 - 2625 an
400,001 - 430,000 662 - 2,626 - 2730 890

450,001 - 500,000 591 Toul; 100.00% LTy 2751 - 2873 412

500,001 oF gromwr 313 WA 1934 Ll Pervent 1476 - 3,000 18,39

- Loweni: 1,000 5.01- 1000 001% 3.001 -3.425 359
Tog: 100.00% Uighwn: 3475 1008 - 1500 ) 3126 - 3250 654
Averige: $320333.79 15.01 - 2000 0.0 3.251-3375 3.67
Lowsat: 529,400.00 2001 - 25,00 0.2 3376 - 3500 3.60
Highes: 52,000,000.00 25.00 - 30,00 0.2 3501 +3.628 1.8
Crodii Score Poreem 3001 - 3800 034 3426 - 3,750 0.3%
800 - 84y L% 35.01 - 40.00 110 3951 - 3475 o3
2019 40,01 - 45.00 s 327 - 4000 018
1293 45.01 . 5000 1.4 2,001 4128 03
36,87 50,01 + 35,00 25 4126+ 4.250 005
.28 35.01 « 60,00 4% o 100 0w
% 60.04 « 63,00 715
- 65.01 - 70,00 w8 WA 2.704%
70,01 - 780 V2.8 Lowssu 0.925%
75.01 - R0.00 s5.M) {lighene 4.250%
(Highcn: B2 RO.01 - RS.00 0.25
£5.01 - 50.00 27
001 - 3300 L it Cap (ARM#) Peroor
Product Type Purvend Towk: 100.00% 0.000 100.00%
MO LIBOR NEGAM 60.67% WA: TIAK
COR MO .29 Lowsy 793% Tolal 100.00%
12M0 CMT NEGAM 0.04 Tlighom: 95.00% WA: D.000%
! Lowssi: 0.000%
Tou Lol ! . Tlighet:_0.000%
Original Term Perepny
Index Puercorn 60 oo.00% Puriodic Cap (ARMs) Ponom
(MU LIBOR 60.67% Tousl: 100.00% 0.000 100.00%
COR IMO 39.29 Wors 3000 mim
12M i o - 4 1004
CMY 0.04 Lowssi: 360 moni | Tow: _  1hooo%
Totat: 100.1X% Flighoa: 360 moath W.A: D.00O%
Lowsel! 0.000%
lighm: 0.00%

Thie Structural Tesa Rheet, Lullatesal Tegm Sheet, O Xmiputicionat Macerials, ae appsupriste tchw *material™f, 4§ for yudr private (rifordation, 343 Senc of Maerice fecurities LLC fthe ‘Underwriter®] is not
soliciting dny sction hased upon it. Thic melerial is rot to be constroed as gn offes n sell vr the solicitation of asy ofter to buy any setarity in any jurisdiccioc weese such an cifer nr solicitation woutd be
illegal. Toris miterial ic dord Cn informytiuw tiet the Usdersriter COREidess reliahle. But the Underwriter S0es not ceprédent that it is sccwrate ur complete. aud it siwpid not be refied upw ac gucii. Ay
oceepting this aaterinl. the recipient egrees chat it vill riot gigtribute or piovide the mdterial tu any otder petson. The infocastion contained iu this material may pertar. 10 securities that vltimseely are not
#0ld. The anforedtion cuntasned in thia material asy be based o sssumptions regerdipt maraet conditions 242 Otier matiers 35 vellected hwreisi. Tie Underwritey makes no seprefentation regarding the
rrasouableness ©f Kuci asamptions, o Cirr likelivwod it gay of cuci Jefunpticns =il coincide witi actusl markes condicivns or eventé, and thie matepial chuuld riot de relied wpmwi fC1 ouch pusposrt. The
Underwrites sod ite 2lilistes. OFLicers, Jirectors, pactners and smpinyées, includivg persvus involved in tie prepardtivn ur iseudics of thic matesial aay. from tide to time, Mave g or churt posirings in.
#3708 buy and As{l. the secusitire sentioned thestin ur derivat ives thereof fincluding optincgl. This @aterial »ay be filed wirh the Securlties and rxciwuge Nwamission fiiw *$20°), aid incumpirsted by referencr
into an vilective vegistiocian seatesent proviously filed witi tiw S2C under Rule 415 Of the Krcurities Act of 13)). irncludive all cases whede Lie mrteridl Sors pot perta r0 securitier that Ace yltimately
offered tor gele pursuart tn such reqistratiog gtacesent. nformrtion Ained in €& adterizl i carcent as of cthe 201/ appearing on (nim materisl oly. [LFUrmIt i in this mateclal regerding any aREete
becking oxy securities discuseed hevein cupersetes 31l poior infosmeticr 1egarding guch s8sets. Any lulormetion in the mireriel. wiethes repatding the schred becking dsy securities Jicrusaed ir.
will he guperseded by rie informytion conteined in My fingl proepectus {ox sny fecurities actuaily Rold €o you. Tivia materizl ic fuev ed sulely by tie undesvs end rot py tiw issuver of
issuer ot the FeCUritics s nut Prepased, seviewed D priticipatea i tiw preparatio ot this mrceclel. I8 K6 reiponaible For the deturscy of ik asrepia) and nut authos leed tiw disgesi
Agterial. The lndecwriter ic acting o8 underwriter 3nf not 25 2 ogent for ehe ideyer in Consection with Cile propuscd LransIction.
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CWMBS 04-29 Groups 2 & 3

Collateral Summary Report

Cremral Pool Characiurisice | Cavpen Percem Losn Pupos: Perem Schodukd Remsining Term — Porcent | Manimum Rese (ARME) Porcent
Pool Sicc: §739,M42.802.00 .47 - 1.000 264% Purchic 22.48% 349354 007% 625 8750 002%
Tois| Orig. Bal.: §740,436.79%.75 1126-1.250 518 COReh n72 355 - 360 9993 | HATS - 9.000 0.03
Lom Cowntz 2312 125041375 530 RT Reft 1853 Mrom g 9.7+ 10.000 (%"
CutolT Daw;  2004-12.01 1500 - 1.625 114 Tt v : 10.281 - 10.375 017
Ave. Cul-DN Balances $320.000 21 1626 1250 na pak - WAz 3593 moni 0501 - D82S 006
Avg. Orig. Balnes: §320,258.13 1.876 - 200 148 Lowest: 333 months 10.876+ 11,000 0.9
WA FICO: 710 2000 - 2,125 2.66 llighes: 360 morsh 1,251 - 11375 0.0
WA Orig LTV: 73.40% 2126 - 2.250 0.03 Propeny Typo Peroam 11.626- 11750 0.04
W.A, Grons Coupon: 22791% 22812378 0.08 . 11,678 - 12.000 0.08
Single Family 63.13% - —
WA Not Coupon: | B875% 2376 - 2500 0.03 . - -
WA Servicing Foo: 0.3750% 2501 - 2625 013 D s H Prepay Term Rereers Tonal: 100.00%
WA, Trumce Fo 0.0090% 2.626+2.750 0.51 ,C:""Fm""] o ° % WA: 9.955%
W.A.Orig Tam: 3600 monih 2751 - 2478 0.02 ki L3 : b 002 Lowes:: 8.700%
WA, Rem. Term: 3895 monte 2876 - 3.000 0.0t Tout: 100.00% 2 0.02 Iligheu: 12.000%
%OLTV ower 80: 1.01% 3001 - 3.128 038 36 192
% OLTV over 100: 0.00% 3,126+ 3.250 003 0
% with PME 301% 32813375 015 — N
% OLTV vor 60 with PMI: 100X %s 337 - 3500 0.08 g Prrcrm Touk Term w2 Roll (ARMs) Roreort
WA, ME Adjunod COLTV: 72624 3,351 - 3878 0.37 Cakifornia $3.19% WA 113 momhs 1.4 100.00%
% Socond Lien: 0.00% 3876 - 4,000 010 Fiorida 628 Lowsori: 0 monihs E—_— 0000
% with Propay Ponelly:  28.86%. 4001 -4,123 0.09 Neveda an7 { Ulighos: 60 momne d -
% Balloon: 0.00% 4126 4280 o Now Jemcy im WA 1.1 momha
Max. Zipcods Cone.: 04TH 4.251 - 4378 0.86 Colorade 38 Lowest: 1 months
4376 - 4.500 200 Oihor 2931 G Margim o ihghost: 4 momh
4301 - 4.625 on Tow: 100.00%
Origiral By . 4.626-4.750 492 : : DEZ5 - 1000 001%
§ima) Balerscz Peree 4751 - 4875 207 1251 - 1378 060
$0,000 or ks ove% 4876~ 5000 22 1626-1.750 008
50,001 - 100,000 1.54 5001 - 5.125 1.58 Oceupancy Status Porcem 1751 - 1878 049
100,001 - 150,000 5% $.126-5250 .66 - 1.A74 - 2000 041
150,001 - 200,000 719 525t-5378 144 prnary "l'g';‘ 2001 - 2125 202
200,001 - 280,000 &7 5376« $.300 030 0 vosior e 21262250 303
250,001 - 300,000 %66 3301 - $.625 0zl [Sxonday : 22412378 3061
300,001 « 350,000 t0.27 56265750 ot Toul: 100.00% 237%6.- 2.500 5.09
350,001 - 400,000 10.58 $.781- 5.875 0,08 2507 - 2628 n
400,001 « 450,000 68 - 26262150 8.92
450,00 - 500,000 892 Touk: 100.00% gl LT 27512875 a3
500,00 or groger 3109 WAL 2279 Pomen 2876 3,000 142
- Lowesi: 1,000 501- 1000 001% 1,001 3425 360
Tout: 100.00% Tighe: 5873 1001 - 1800 o0 11263250 652
Aversge: §320,258.03 15.01 - 20.00 008 3.251.3375 3.68
Lowcest: 529,400.00 20,01 - 25.00 020 3376+ 3.500 3.6
Tighosi: _$2.000,000.00 e 25,01 « 30.00 026 3500 + 3,625 1.8
Crodh Soors Poreom | 30.01 - 35.00 04 3626+ 3750 039
800 - R49 173% 35.01- 4000 110 37803875 o3
750- 799 o.n 40.00 - 45.00 078 3876 4,000 o9
700 - 749 12109 4501 - 50.00 LM 4001 - 4125 030
650 699 3685 50.00 - $5.00 248 4126 4230 0.05
Lthlold A29 oAb et Toul: 100.00%
Tow: 100.00% -1 - B3, e
501 - 70.00 108 WA: 2704%
WA: 710 70.01 - 75.00 1. Lowsal: 0.52%
Lowoat: 605 15,01 - 50.00 $4.96 Ilighom: 4.250%
Highsw: 828 RO.01 - 45,00 0.8
8501 « 90.00 127
90.01 - 95.00 144 i) Cap (ARSA) P—
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1A1 - Cash Flow

Closing Date 20041228

Prepay. 20 CPR

Defauit; 0 CDR, Loss Severity: 0 %, Lag: 0 months
Run To CALL

LIBOR_1M0=2.39 LIBOR_6MO=2.66 COFI_11=1.96 CMT_1YR=2.69

Period Date 1A1 Balance 1A1 Interest 1A1 Principal
Totat 55,441,973.49 524,058,000.00
0 Dec25,2004 524,058,000.00 0.00 0.00
1 Jan25,2005 514,281,571.31 1,04546571 9,776,428.69
2 Feb25,2005 504,207,216.06 1,177,990.51  9,984,355.26
3 Mar25,2005 494,496,830.68 1,043,334.91 9,800,385.38
4 Apr25,2005 484,877,091.45 1,13267246 9,619,730.23
5 May25,2005 475,434,818.31 1,074810.89  9,442,273.14
6 Jun25,2005 466,166,521.00 1,089,009.86  9,268,297.31
7 Jui25,2005 457,068,804.08 1,033,33579  9,097,526.92
8 Aug25,2005 448,138,0901.15 1,046,941.92  8,920,902.93
9 Sep25,2005 439,373,723.80 1,026,487.48  8,765,367.35
10 Oct25,2005 430,769,860.51 973,045.09  8,603,863.29
11 Nov25,2005 422,324,525.62 086,702.30  8,445,334.89
12 Dec25,2005 414,034,798.28 836,152.70  8,289,727.33
13 Jan25,2006 405,897,811.49 948,369.71 8,136,986.79 .
14 Feb25,2006 397,910,751.04 820,731.49  7,987,060.45
15 Mar25,2006 390,070,854.58 82323313  7,839,896.46
16 Apr25,2006 382,375,410.65 893,478.96  7,695,443.93
17 May25,2006 374,821,757.76  847,598.83  7,553,652.89
18 Jun25,2006 367,407,283.45  B58,550.06  7,414,474.31
19 Jul25,2006 360,129,423.39 814,419.48  7,277,860.06
20 Aug25,2008 352,985,660.50 82489645 7,143,762.89
21 Sep25,2006 345,973,524.08  808,533.27  7,012,136.43
22 QOct25,2008 339,090,588.93 766,907.98 6,882,935.14
23 Nov25,2006 332,334,474.57 776,705.83 6,756,114.36
24 Dec25,2008 325,702,844.34 736,674.75  6,631,630.22
25 Jan25,2007 319,193,404.67  746,040.46  6,509,439.67
26 _Feb25,2007 312,803,904.22 731,130.23  5,389,500.46
27 Mar25,2007 306,532,133.13 647,156.52  6,271,771.09
28 Apr25,2007 300,375,922.27 702,128.88 6,156,210.86
29 May25,2007 264,333,142.47  ©65,833.28  6,042,779.80
30 Jun25,2007 288,401,703.79 674,186.41 5,931,438.68
31 Jul25,2007 282,579,554.79 639,290.44  5,822,149.00
32 Aug25,2007 276,864,681.83 647,264.17  5,714,872.86
33 Sep25,2007 271,255,108.38 634,173.94  5,609,573.45
34 Oct25,2007 285,748,894.31 801,282,146  5,506,214.07
35 Nov25,2007 260,344,135.25  608,712.61 5,404,759.06
36 Dec25,2007 255,038,861.90 577,096.17  5,305,173.35
37 Jan25,2008 249,831,539.43 584,180.91 5,207,422.47
38 Feb25,2008 244,720,066.78 572,263.02 5,111,472.65
39 Mar25,2008 240,210,885.60  524,380.72  4,509,177.19
40 Apr252008 235,784,795.42 550,216.39  4,426,084.17
a1 May25,2008 231,440,253.46 52265630  4,344,541.96
42 Jun25,2008 227,175,761.13 530,126.76  4,264,492.34
43 JulZ5,2008 222,988,843.51  503,572.94  4,185,817.62
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Aug25,2008
Sep25,2008
Oct25,2008
Nov25,2008
Dec25,2008
Jan25,2009
Feb25,2008
Mar25,2009
Apr25,2009
May25,2009
Jun25,2009
Jui25,2009

Aug25,2009
Sep25,2009
Oct25,2009
Nov25,2009
Dec25,2009
Jan2§,2010
Feb25,2010
Mar25,2010
Apr23,2010
May25,2010
Jun25,2010
Jul25,2010

Aug25,2010 -

Sep25,2010
Oct25,2010
Nov25,2010
Dec25,2010
Jan25,2011
Feb25,2011
Mar25,2011
Apr25,2011
May25,2011
Jun25,2011
Jui25,2011

Aug25,2011
Sep25,2011
Qct25,2011
Nov25,2011
Dec25,2011
Jan25,2012
Feb25,2012
Mar25,2012
Apr25,2012
May25,2012
Jun25,2012
Jul25,2012

Aug25,2012
Sep25,2012
Oct25,2012
Nov25,2012
Dec25,2012
Jan25,2013
Feb25,2013
Mar25,2013

218,881,052.88
214,847,968.17
210,8889,194.51
207,003,362.72
203,189,128.86
199,445,173.73
195,770,202.46
192,162,944.01
188,622,150.79
185,146,598.17
181,735,084.10
178,386,428.65
175,099,473.69
174,873,082.36
168,706,138.77
165,587,547.61
162,546,233.74
159,551,141.81
156,611,235.93
153,726,499.30
150,892,933.66
148,112,559.91
145,383,415.82
142,704,557.69
140,075,058.99
137,494,010.27
134,960,518.83
132,473,708.43
130,032,718.96
127,636,706.18
125,284,841.37
122,976,311.10
120,710,316.94
118,488,075.15
116,302,816.44
114,159,785.68
112,056,241.67
109,991,456.87
107,964,717.12
105,975,321.43
104,022,581.75
102,105,822.67
100,224,381.24

98,377,606.74

96,564,860.41

94,785,515.27

03,038,955.91

91,324,578.24

89,641,789.30

87,990,007.05

86,368,660.21

84,777,187.98

83,215,039.92

81,681,675.72

80,176,565.03

78,699,187.27

510,770.62
501,359.21
476,246.33
483,053.42
458,857 45
465,415.99
456,840.25
405,026.80
440,159.90
418,112.43
424,088.57
402,846.10
408,604.03
401,075.07
380,985.33
386,430.78
367,074.56
372,321.18
365,460.75
324,011.25
352,116.80
334,479.34
339,260.05
322,266.57
326,872.72
320,849.70
304,778.39
300,134.57
293,660.05
297,847.17
292,358.97
259,200.42
281,684.07
267,574.54
271,398.94
257,804.58
261,489.33
256,671.05
243,814.40
247,299.18
234,911.96
238,269.50
233,879.06
214,758.58
225,339.37
214,052.11
217,111.49
206,236.35
209,184.02
205,329.50
195,044.52
197,832.21
187,922.77
190,608.57
187,096.42
165,876.40

4,108,790.63
4,033,084.71
3,958,773.66
3,885,831.79
3,814,233.86
3,743,955.13
3,674,971.27
3,607,258.44
3,540,793.22
3,475,552.62
3,411,514.07
3,348,655.44
3,286,954.97
3,226,391.33
3,166,943.58
3,108,591.16
3,051,313.88
2,995,001,93
2,939,905.88
2,885,736.63
2,832,565.45
2,780,373.95
2,729,144.08
2,676,858.13
2,629,498.70
2,581,048.72
2,533,491.44
2,486,810.40
2,440,089.47
2,396,012.79
2,351,864.81
2,308,530.26
2,265,094.16
2,224,241.79
2,183,258.71
2,143,030.76
2,103,544.01
2,064,784.81
2,026,739.75
1,989,395.68
1,852,739.68
1,916,750.08
1,881,441.43
1,846,774.51
1,812,746.33
1,779,345.13
1,746,559.36
1,714,377.67
1,682,788.94
1,651,782.24
1,621,346.84
1,591,472.23
1,562,148.06
1,533,364.20
1,505,110.69
1,477,377.76




100 Apr25,2013  77,249,03145  180,264.86  1,450,155.82

101 May25,2013  75,825,596.00 171,235.35  1,423,435.45
102 Jun25,2013  74,428,388.60 173,682.74 . 1,397,207.41
103 Jui25,2013  73,056,525.97  164,982.93  1,371,462.63
104 Aug25,2013  71,710,733.76 167,340.85  1,346,182.20
105 Sep25,2013  70,389,346.37 164,257.42  1,321,387.40
106 Oct25,2013  68,092,306.74 156,029.72  1,297,039.63
107 Nov25,2013 67,819,166.26  158,259.77  1,273,140.47
108 ' Dec25,2013  66,569,484.59  150,332.49  1,249,681.67
108 Jan25,2014  65,342,829.49 152,481.10  1,226,655.11
110 Feb25,2014 ©64,138,776.67 149,671.38  1,204,052.814
111 Mar25,2014 62,956,909.69  132,696.00 1,181,866.98
112 Apr252014  61,796,819.77 144,206.30  1,160,089.93
113 May25,2014 60,658,105.64 136,082.65  1,138,714.12
114 Jun25,2014  59,540,373.46 138,940.76  1,117,732.18
15 Jul25,2014  58,443,236.63 131,881.16  1,097,136.84
116 Aug25,2014  57,366,315.65 133,867.48  1,076,820.97
17 Sep25,2014  56,309,063.01 131,400.73  1,057,252.64
118 Oct25,2014  55,271,168.62 124,818.42  1,037,894.40
119 Nov25,2014  54,251,368.28 126,601.68  1,018,800.34
120 Dec25,2014  53,230,229.67 120,267.20  1,021,138.60
21 Jan25,2015  52,117,733.32 121,926.80  1,112,496.35
122 Feb25,2015  651,022,380.47 119,378.56  1,095,352.86
123 Mar25,2015  49,948,218.44 105,569.64  1,073,162.03
124 Apr25,2015 0.00 114,411.46 49,949,218.44

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material}, is for your g
“Underwriter’) is not soliciting any action based upon it. This material is not to be construed as an offer to seli or the solicit
where such an offer or solicitation would be illegal. This material is based on information that the Underwriter considers rel
accurate or complete and it should not be relied upon as such. By accepting this material the recipient agrees that it will nc
information contained in this material may pertain to securities that ultimately are not sold. The information contained in th
conditions and other matters as reflected herein, The Underwriter makes no representation regarding the reasonableness ¢
coincide with actual market conditions or events, and this material should not be relied upon for such purposes. The Under
employees, including persons involved in the preparation or issuance of this material may, from time to time, have long or
herein or derivatives hereof {including options). This material may be filed with the Securities and Exchange Commission {
registration staterment previousty filed with the SEC under Rule 415 of the Securities Act of 1933, including all cases wnere
offered for sale pursuant to such registration statement. Information in this material is current as of the date appearing on 1
assets backing any securities discussed herein supersedes all prior information regarding such assets. Any information in -
discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any securities ac
Underwriter and not by the issuer of the securities. The issuer of the securities has not prepared, reviewed or participated it
accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as underwrite
proposed transaction.
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1M1 - Cash Flow

Closing Date 20041229

Prepay: 20 CPR

Default: 0 CDR, Loss Severity: 0 %, Lag: 0 months

Run To CALL

LIBOR_1M0O=2.39 LIBOR_6MO=2.66 COFI_11=1.98 CMT_1YR=2.69

Period Date 1M1 Balance 1M1 interest 1M1 Principal
Total 2,308,947.54 11,645,000.00
0 Dec25,2004 11,645000.00 0.00 0.00
1 Jan25,2005 11,644,968.99  25,240.54 31.01
2 Feb25,2005 11,644,937.90 28,979.80 31.09
3 Mar25,2005 11,644,906.71  26,175.23 31.18
4 Apr25,2005 11,644,877.02  28,979.64 29.70
5 May25,2005 11,644 852.50 28,044.75 24.51
& Jun25,2005 11,644,827.89 28,979.51 2462
7 Jul25,2005 11,644,803.17 28,044.63 24.72
8 Aug25,2005 11,644,778.34 28,979.39 , 24.83
9 Sep25,2005 11,644,753.41 28,979.32 24 93
10 ’ Oct25,2005 11,644,728.37 28,044.45 25.04
11 Nov25,2005 11,644,703.22 28,979.20 25.15
12 Dec25,2005 11,644,677.97  28,044.33 25,25
13 Jan25,2006 11,644,652.61 28,979.07 25,36
14 Feb25,20068 11.644.627.14 28,979.01 2547
15 Mar25,20068 11,644,601.57 26,174.53 25.58
16 Apr25,2006 11,644,575.88  28,978.88 ~ 25.89
17 May25,2006 11,644,550.09 28,044.02 25.79
18 Jun25,2006 11,644,524 .18 28,978.76 25.90
19 Jul25,2008 11,644,498.17  28,043.90 26.02
20 Aug25,2006 11,644,472.04 28,978.63 2613
21 Sep26,2006 11,644 445 80 28,978.56 26.24
22 Oct25,2006 11,644,418.45 28,043.71 26.35
23 Nov25,2006 11,644,392.99  28,978.43 26.46
24 Dec25,2008 11,644,366.42 28,043,658 26.57
25 Jan25,2007 11,644,339.73 28,978.30 26.69
26 Feb25,2007 11,644,312.93  28,978.23 26.80
27 Mar25,2007 11,644,286.01  26,173.83 ° 26.92
28 Apr25,2007 11,644,258.98 28,978.10 27.03
29 May25,2007 11,644,231.84 28,043.26 27.16
30 Jun25,2007 11,644,204.58 28,977.06 27.26
31 Jui25,2007 11,644,177.20 28,043.13 27.38
32 Aug25,2007 11,644,149.70 28,977.83 27.49
33 Sep25,2007 11,644,122.09 28,977.76 27.61
34 Oct25,2007 11,644,094.36 28,042.93 27.73
35 Nov25,2007 11,644,066.52 28,977.62 27.85
36 Dec25,2007 11,644,038.55 28,042.78 27.97
37 Jan25,2008 11,644,010.46 28,977.48 28.09
38 Feb25,2008 11,643,982.26 28,977.41 28.21
39 Mar25,2008 11,428,431.90 27,107.84 214,650.36
40 Apr252008 11,218,834.69 2844341  210,597.20
41 May25,2008 11,012,117.81  27,018.69  206,716.88
42 Jun25,2008 10,809,209.75 27,404.88 202,908.06

43 Jui25,2008 10,610,040.34  26,032.18 168,169.41




44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83

85
86
87
88
89
90
81
92
93
94
95

97

98 .

99

Aug25,2008
Sep25,2008
0ct25,2008
Nov25,2008
Dec25,2008
Jan25,2009
Feb25,2009
Mar25,2009
Apr25,2009
May25,2009
Jun25,2009
Jul25,2009

Aug25,2009
Sep25,2009
Oct25,2000
Nov25,2009
Dec25,2000
Jan25,2010
Feb25,2010
Mar25,2010
Apr25,2010
May25,2010
Jun25,2010
Jul25,2010
Aug25,2010
$ep25,2010
Oct25,2010
Nov25,2010
Dec25,2010
Jan25,2011
Feb25,2011
Mar25,2011
Apr25,2011
May25,2011
Jun25,2011
Jul25,2011

Aug25,2011
Sep25,2011
Oct25,2011
Nov25,2011
Dec25,2011
Jan25,2012
Feb25,2012
Mar25 2012
Apr26,2012
May25,2012
Jun25,2012
Jul25,2012

Aug25,2012
Sep25,2012
Oct25,2012
Nov25,2012
Dec25,2012
Jan25,2013
Feb25,2013
Mar25,2013

10,414,540.70
10,222,643.21
10,034,281.50
9,849,390.43
9,667,906.04
9,489,765.57
8,314,907 .41
9,143,271.09
8,974,797.23
8,809,427.57
8,647,104.93
8,487,773.14
8,331,377.12
B,177,862.76
8,027,176.98
7,879,267.65
7,734,083.63
7,591,574 .69
7,451,691.55
7.314,385.82
7,178,610.03
7,047,317.54
6,917,462.62
6,790,000.35
6,664,886.63
6,542,078.21
6,421,532.60
6,303,208.11
6,187,063.83
6,073,059.56
5,961,155.90
5,851,314.13
§,743,496.26
5,637,665.01
5,533,783.78
5,431,816.59
5,331,728.24
5,233,484.08
5,137,060.13
5,042,393.04
4,949,480.08
4,858,279.11
4,768,758.58
4,680,887.52
4,594,635.56
4,500,972.85
4,426,870.12
4,345,288.62
4,265,230.14
4,186,636.98
4,109,491 96
4,033,768.40
3,959,440.11
3,886,481.38
3,814,866.97
3,744,572.12

26,404.26
25,917.74
24,619.53
24,971.42
23,720.62
24,059.66
23,616.34
20,937.84
22,754.05
21,614.30
21,923.24
20,825.11
21,122.77
20,733.56
19,695.02
19,976.52
18,975.90
19,247.13
18,892.48
16,749.75
18,202.66
17,290.89
17,538.03
16,659.56
16,897.67
16,586.31
15,755.51
15,980.70
15,180.23
15,397.20
15,113.48
13,399.35
14,561.65
13,832.25
14,029.96
13,327.20
13,517.68
13,268.60
12,603.97
12,784.12
12,143.76
12,317.33
12,090.37
11,101.93
11,648.91
11,085.41
11,223.57
10,661.38
10,813.76
10,614.50
10,082.82
10,226.93

9.714.66

9,853.51

9,671.94

8,574.97

195,499.64
191,897.49
188,361.71
184,891.08
181,484.39
178,140.47
174,858.16
171,636.33
168,473.86
165,369.66
162,322.65
159,331.78
156,396.02
153,514.36
150,685.78
147,909.33
145,184.03
142,508.94
139,883.14
137,305.72
134,775.80
132,292.48
129,854.92
127,462.28
125,113.71
122,808.42
120,545.61
118,324.49
116,144.29
114,004.26
111,903.66
109,841.77
107,817.87
105,831.28
103,881.25
101,967.17
100,088.36
98,244.16
96,433.95
94,657.08
92,912.96
91,200.98
89,520.53
87,871.05
86,251.96
84,662.71
83,102.73
81,571.50
80,068.48
78,593.16
77,145.02
75,723.56
74,328.29
72,958.73
71,614.41
70,294.85




100 Apr252013 3675,572.52  9,31878  68,999.61
101 May25,2013 3,607,844.29 885200 6772823
102 Jun252013 3541,384.01 897852  66,480.28
103 Jul25,2013 3476,108.69 852878  65,255.32
104 Aug252013 3.412,055.75  8,650.68  64,052.93
105 Sep252013 3,340,183.05 849128  62,872.70
106 Oct25,2013 3,287,468.84  8,06595  61,714.21
107 Nov25,2013  3,226,891.77  8,181.23  60,577.07
108 Dec25,2013 3,167,430.88  7,771.43  50,460.88
109 Jan25,2014 3,109,065.62  7,882.50  58,365.26
110 Feb25,2014 3,051,775.80  7,737.26  57,280.82
111 Mar252014 2,995,541.60  6,859.71  56,234.20
112 Apr25,2014 2,940,343.56  7,45474  55198.03
113 May25,2014 2,886,162.61  7,081.33  54,180.96
114 Jun25,2014 2,832,979.99  7,182.54  53,182.62
115 Jul252014  2780,777.32 682276  52,202.67
116 Aug25,2014 2,729536.53  6,92027  51,240.79
117 Sep25,2014 2,679,231.58  6,792.75  50,304.95
118 Oct25,2014 2,620,847.71  6,452.48  49,383.87
119 Nov252014 2,581,324.77 654467 4852294
120 Dec25,2014 2,532,738.15  6,216:60  48,586.62
121 Jan2520156 2,479,804.66  6,303.00  52,933.49
122 Feb252015 2,427,686.87  61471.27.  52,117.79
123 Mar252015 2,376,624.94 545690  51,061.93
124 Apr25,2015 000 591450 2,376,624.94

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material), is fc
*Underwriter”) is not soliciting any action based upon it. This material is not to be construed as an offer to sell or th
where such an offer or solicitation would be illegal. This material is based on information that the Underwriter consi
accurate or complete and it should not be relied upon as such. By accepting this material the recipient agrees that

information contained in this material may pertain to securities that ultimately are not sold. The inforrmation contain
conditions and other matters as reflected herein. The Underwriter makes no representation regarding the reasonab
coincide with actual market conditions or events, and this material should not be relied upon for such purposes. Th
employees, including persons involved in the preparation or issuance of this material may, from time to time, have
herein or derivatives hereof (including options). This material may be filed with the Securities and Exchange Comm
registration statement previously filed with the SEC under Rule 415 of the Securities Act of 1933, including all case
offered for sale pursuant to such registration statement. Information in this material is current as of the date appea:
assets backing any securities discussed herein supersedes all prior information regarding such assets. Any inform
discussed herein or otherwise, will be superseded by the information contained in any final prospectus for any sect
Underwriter and not by the issuer of the securities. The issuer of the securities has not prepared, reviewed or partic
accuracy of this material and has not authorized the dissemination of this material. The Underwriter is acting as un
proposed transaction.




i your private information and Banc of America Securities LLC (the

e solicitation of any offer to buy any security in any jurisdiction

iders reliable, but the Underwriter does not represent that it is

it will not distribute or provide the material to any other person. The

red in this material may be based on assumptions regarding market
leness of such assumptions or the likelihood that any such assumptions will
e Underwriter and its affiliates, officers, directors, partners and

long or short positions in, and buy and sell, the securities mentioned
vission (the “SEC") and incorporated by reference into an effective

1s where the material does not pertain to securities that are ultimately
ring on this material only. Information in this material regarding any
ation in the material, whether regarding the assets backing any securities
Jrities actually sold to you. This material is furnished solely by the

sipated in the preparation of this material, is not responsible for the
iderwriter and not acting as agent for the issuer in connection with the
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CWHL 2004-29 Ban ofArerica Socarities o
CDR - First Dollar Loss =

Assumptions:
12 Month Lag
Servicer Advance 100%

281 20 % CPR
35% Severity
CDR 1.7%
Cum Loss 2.57%
WAL 10.03
This Structural Term Sheet, Coflateral Term Sheet, or Computational Materi as appropriate (the

“material’), is fof your private information and Banc of America Securities LLC {the "Underwriter”) is
not soliciting any action based upon il This material is not to be construed as an offer to sell or the
solicitation of any offer to buy any security in any jurisdiction where such an olfer or stlicitation
would be dtegal. This materigl is based on information that the Underwriter consider reliable, but
the Underwriter does not rep thet itis or piete and it should not be relled upan
as such, By accepting this material the recipient agrees that it will not distribute o7 provide the
material 1o any other person. Tha information contained in this matedal may pertain to securitios
that ulimately are not sold, The information contained in this material may be based on
assumptions regarding market conditions and other matters as refiected herein, The Underwriter
makes na representation regarding the reasunabieness of such assumptions of the likelihood that
any of such assumptiors wili coincide with actual market conditions or events, and this material
should not be (elied upon for such purposes. The Underwriter and s effiliates, sfticers, directors,
partners and empioyees, including persons involved in the preparation or issuance of this material
magy, from time to time, have long or short positions in, and buy and sall, the secutities mentioned
therein of derivatives thetedf (including options). This material may be filed with the Securities and
Exchange Commission {the "SEC") and incorporated by raference into an effective registration
statement previously filed with the SEC under Rule 415 of the Securities Act ot 1833, including all
cases whera the material does not pertain to securities that are ultimately offered for sale pursuant
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LIBOR_IMO Vector LIBOR_6MO Vector COFI_11 Vector CMT_1YR Vector

2.490097
2.525039
2.959498
2.856971
2.852367
3.164151
3.073104
3.148146
3.277757
3.351755
3.177743
3.394172
3.394181
3.337779
3.740986
3.544646
3.550239
3.658723
3.64348
3.784933
3.768472
3.765556
3.872448
3.757389
3.8442%96
3.76176
4.185684
3.953902
3.946116
4.051993
4.025296
41316
4.183121
4.253688
4.012046
4.238519
4.210382
4318827
4.369763
4.439287
4.186607

2.824476
2.922812
3.027959
3.081673
3.165209
3.220165
3.259017
3.313263
3.345308

3.42359
3.456198
3.519187
3.563928
3.606099
3.681758
3.686408
3.723795
3.778335
3.795039

3.82904
3.825117

3.89576
3.927663
3.940141
3.990053
4.020723
4.083406
4.082972
4.133788
4.144967
4.176592
4207979
4.239731
4271387
4.302869
4.332489
4362671
4.412628
4.421502
4.450555
4.458305

1.96
1.96
1.96
2.19
231
238
2.42
245
2.46
2.48
2.52
2.57
2.65
2.73
2.81
2.87
2.92
2.96
2.99
3.01
3.03
3.05
3.07
3.09
3.12
3.14
3.17
3.19
3.21
3.24
327

33
3.33
3.36
3.39
342
3.45
3.48
3.52
3.55
3.59

2.673217
2.73662
2.793718
2.852346
2.908025
2.964663
3.023831
3.084304
3.148893
3.20732
3.256954
3.324318
3.36262
3.4033
3.437553
3.469723
3.494949
3.515715
3.533611
3.548715
3.560326
3.577506
3.602082
3.602568
3.63192
3.655225
3.695941
3.710693
3.751199
3.775395
3.81123
3.857763
3.887383
3.927158
3.957826
4.006283
4.046236
4.086124
4.110435
4.167941
4.200101




42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71

72

73
74
75
76
77
78
79
80
81
82
83

4416397
4504752
4.371111
4.540929
4.434946
4.469936
4.579079
4.542729
4.440099
4.909851

4.63902
4.749911
4.603057
4.692263
4.801556
4.848678
4.785807
4766152
4.876666
4.834094

4.72178
5.209342
4.919919
5.030246
4.870351
4.957108
5.064274
5.105823
5.031991

5.00347
5.111432
5.060411
4.937596
5.440473

5.13482
5.246369
5.077847
5.166852
5.278003
5.321996
5247324
5.219918

4.506412
4.534035
4.540483
4.5522
4.614849
4.641023
4.688591
4.692665
4.718076
4.779513
4.769116
4.794068
4.796828
4.843345
4867462
4.853897
4915219
4.938029
4,982953
4.981879
5.002807
5.061088
5.043475
5.062546
5.05799
5.099019
5.116603
5.095041
5.1519%4
5.169501
5.210858
5.205139
5.223264
5.281242
5.261065
5.280227
5.275722
5.31924
5.338684
5.358163
5.37728
5.395488

3.62
3.66

3.7
3.74
3.78
3.81
3.86

3.9
3.94
3.97

4.03
4.05
4.07
4.09
4.11
4.13
4.16
4.19
4.22
4.25
427
429
431
432
4.33
4.34
4.35
4.36
438
439
441
442
4.44

446

4.48

4.5
4.52
4.54
4.55
4.56
4.57

4.260958
4292782
4.32406
4372754
4.409868
4.443419
4473131
4.499423
4.521432
4.5387
4.553664
4.5628
4.56809
4.56915
4.567736
4.564726
4.560746
4.556335
4.552166
4.548724
4.545546
4.542477
4.541302
4.539772
4.539264
4.539472
4.541483
4.545781
4.552657
4.562305
4.575076
4.591298
4.610598
4.651339
4.659324
4.688278
4.709143
4.754493
4.79074
4.828653
4.867517
4.906464




84
85
86
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102
103
104
105
106
107
108
109
110
111
112
113
114
115
116
117
118
119
120
121
122
123
124
125

5.333319
5.280983
5.392342
5.434197
5.354179
5.321621
5.432112
5.373938
5.482058
5.519364
5.432732

5.39477
5.503011
5.440885
5.302058
5.832076
5.497567
5.459698
5.570298
5.508164
5.618437
5.656891
5.568992
5.531743
5.644706
5.582272
5.440865
5.986505
5.643546
5.605206
5.719041
5.655245
5.768101
5.806899
5.715766

5.67627
5.790397
5.724274
5.576836
6.132968
5.778083
5.734916

5.412821
5.429657

5.4455
5.460792
5.475308
5.488699
5.501169
5.513256
5.524671
5.493982
5.547287
5.558343
5.569415
5.580889
5.592363
5.646329
5.616452
5.628635

5.640924

5.653617
5.666259
5.635967
5.692186
5.704906
5.717441
5.730125
5.742578

5.79843
5.767781
5.780107
5.792236
5.804415
5.816198
5.783551
5.839198
5.849837
5.859849

5.86953
5.878511
5.931475
5.895232
5.902559

4.58

458

4.58
4.59
4.59
4.6
4.6
4.61
4.62
4.63
4.64
4.66
4.67
4.69
4.7
4.71
4.71
471
4,71
47
4.7
4.7
4.7

4.71

472
4.74
4.75
4.76
4.76
4.76
4.76
4.75
4.74
4.74
473
4.73
4.7
4.73
4.73
4.74
4.74
4.75

4.945307
4.984379
5.023228
5.043011
5.1013
5.139967
5.178363
5.216846
5.254904
5.292968
5.330796
5.36799
5.404683
5.441336
5.477486
5.51294
5.549732
5.585324
5.620479
5.655378
5.689218
5.722234
5.75391
5.783561
5.811164
5.837118
5.86084
5.882041
5.902722
5.920183
5.93546
5.949283
5.961434
5.972735
5.983292
5.993072
6.002392
6.011679
6.020448
6.050115
6.037667
6.045577



126
127
128
129
130
131
132
133
134
135
136
137
138
139
140
141
142
143

144

145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163
164
165
166
167

5.847096
5.776878
5.886978
5.920698
5.820988
5.774517

5.88634
5.815096
5.927452
5.963991
5867114
5.824832
5.942658

5.87571
5.994393
6.036648
5.944267
5.905928
6.027028
5.959154
5.805638
6.384508

6.01277
5.965001
6.077951
5.999893
6.108405
6.136236

6.02417
5.966795
6.073573
5989715
5.820648
6.399088
6.011872
5.956596
6.066956
5.985239
6.095484
6.125979
6.016625
5.963636

5.909321
5.916023
5.922549

15.929461

5.936854
5.944731
5.953325
5.962944
5.973297

5.98473
5997141
6.010321
6.024176

6.03859
6.052847
6.020597

6.08002
6.091726
6.101822
6.110524
6.117487
6.169241
6.126812

6.12876
6.129067
6.128318
6.126579
6.077401
6.122311
6.120209
6.118466
6.117335

6.11657
6.163549
6.116877
6.117689
6.118893

6.12055
6.122258
6.076292
6.125803
6.127037

4.75
476
4.77
477
477
4.76
4.76
4.75
4.74
4.73
4.72
4.72
4.72
471
4.71
4.7
4.72
4.72
473
4.73
4,74
4.74
474
4.73
4.72

47
4.69
4.69
4.68
4.69
4.69

4.7
471
4.71
47
471

4.7
4.69
4.68
4.67
4.66
4.66

6.053054
6.060495
6.067442
6.074347

6.08102
6.087144
6.092856
6.098528
6.103732
6.086656
6.113828
6.118245

6.12227
6.126254
6.129794
6.133287
6.136566
6.139355
6.141773
6.144147
6.146102
6.147483

6.14971

6.15095

6.15184
6.152684
6.153134
6.153534
6.153739
6.153509
6.152951
6.152345

6.15137
6.149891
6.149131
6.147512
6.145585

6.14361
6.141288
6.138915
6.136366
6.133439




168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188
189
190
101
192
193
194
195
196
197
198
199
200
201
202
203
204
205
206
207
208
209

6.076652
5.995233
5.826524
6.415753
6.023845
5.968035
6.079347
5.99484
6.104061
6.131369
6.01591
5.957356
6.067429
5.980866
6.089703
6.116561
6.000252
5.941457
6.05232
5.965422
6.075078
6.1023
5.985594
5.926768
6.038549
5.951532
5.775701
6.376405
5.973019
5.914367
6.027197
5.940273
6.051961
6.080415
5.96359
5.905305
6.019325
5.932708
5.756545
6.364138
5.958434
5.900727

6.127788
6.128249
6.128182
6.175625
6.127024
6.125668
6.123843

6.121806 .

6.119418
6.116964
6.114433
6.111757

6.10904
6.106458
6.103818
6.101319

6.098882

6.096377
6.093867
6.091514

6.08914
6.037984
6.084809

6.08266
6.080541
6.078601
6.076677
6.123892
6.073319
6.071707
6.070159
6.068814
6.067521
6.017046

6.06551
6.064629
6.063847
6.063292

6.06282
6.111983
6.062505
6.062502

4.66
4.66
4.66
4.66
4.66
4.67
4.68
4.68
4.69
4.69
4.69
4.69
4.69
4.68
4.67
4.67
4.67
4,67
4.67
4.67
4.68
4.68
4.69

4.7
4.72
4.73
4.74
4.75
476
4.76
4.76
4.75
4.75
476
4.76
478

4.8
4.82
4.84
4.85
4.87
4.88

6.130223
6.126958
6.12337
6.14295
6.115927
6.11177
6.107345
6.102871
6.098098
6.093274
6.088294
6.082989
6.077434
6.071832
6.065953
6.036123
6.053949
6.047575
6.040972
6.034322
6.027417
6.020463
6.013375
6.006013
5.99844
5.990822
5.982972
5.974816
5.967052
5.958782
5.95032
5.941814
5.933098
5.924338
5.915463
5.906364
5.897093
5.88778
5.878279
5.868532
5.855087
5.84924



210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226
227

228

229
230
231
232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248
249
250
251

6.016078
5.929947
6.044212
6.074546
5.958419
5.901427
6.018277
5932926
5.757425
6.372118

5.96542
5.909544
6.027983
5.943244

6.06034
6.092726
5.977438
5.922054
6.042509

5.95996
6.080914
6.117797
6.007332
5.955728
6.077348
5.991857
6.107165
6.134604
6.010772
5.945529
6.056345
5.961719
5.775385
6.390224
5.968792
5.903039
6.013943
5.918783
6.028138
6.051528
5.925199
5.859062

6.062622
6.062997
6.063506
6.014506
6.065336
6.066532
6.067919
6.069578
6.071341
6.123111
6.075373
6.077427
6.079565
6.082047
6.084903
6.088419
6.092703
6.097811
6.103566

6.10952
6.114971
6.119458

6.12233
6.122918
6.121175
6.117585
6.112435
6.055736
6.099406
6.092232
6.084971
6.077725
6.070389
6.113585
6.055718
6.048269
6.040755
6.033261
6.025692
5.967367
6.010574
6.002925

4,88
4.89
4.89

49

491

492
4.94
4.95
4.97

5.02
5.04
5.07
5.09
5.12
5.14
5.16
5.17
5.19

5.2
5.21
522
5.23
5.25
5.26
5.28

53
5.33
5.35
5.38
5.41
5.44
5.47

549

5.51
5.52
5.53
5.54
5.55
5.57
5.59
5.61

5.83924
5.8292
5.818993
5.808746
5.798407
5.787891
5.77724
5.766554
5.75572
5.769146
5.733899
5.722795
5.711574
5.70032
5.68894
5.677528
5.666045
5.654432
5.642719
5.630978

- 5.619131

5.582742

5.59532
5.583278
5.571153
5.559004
5.546769

5.53451
5.522203

5.50981
5.497352
5.484874

5.47233
5.459705
5.447167
5.434502

5.42179
5.409064
5.396289
5.383502
5.370688
5357831



252
253
254
255
256
257
258
259
260
261
262
263
264
265

- 266

267
268
269

270

271
272
273
274
275
276
277
278
279
280
281
282
283
284
285
286
287
288
289
290
291
292
293

5.970077
5.874479
5.686721
6.304527
5.88042
5.813985
5925136
5.829193
5.9388
5.962021
5.834846
5768194
5.879511
5.783313
5.594615
6.214864
5.788862
5.722075
5.833588
5.737226
5.847204
5.87048
5.742858
5.676015
5.787758
5.691319
5.801533
5.824922
5.69722]
5.630402
5.742409
5.64598
5.756466
5.780026
5.652338
5.585621
5.69793
5.601595
5.412359
6.036294
5.608598
5.54206

5.995224
5.987547
5.979812
6.022877
5.964381
5.956597
5.948775
5.940983
5933148
5.874373
5.917536
5.909684
5.901808
5.893967
5.886097
5.929233
5.870439

'5.862584

5.85472
5.846896
5.839059
5.831263
5.823487
5.815696

5.80791
5.800169

5.79243
5.784739
5.777077
5.769417
5.761774
5.754183
5.746609
5.687891
5.731607
5.724143

5.71671
5.709335
5.701991
5.745906
5.687474
5.680273

5.64
5.68
5.7
5.74
5.76
5.78
5.79

5.8
5.81
5.82
5.84
5.86
5.88

5.9
5.92
5.95
5.97

6.03
6.07

6.1
6.12
6.15
6.17
6.18
6.19

6.2
6.22
6.24
6.25
6.27

6.3
6.32
6.35
6.38
6.41
6.44
6.47
6.51
6.53
6.56

6.58

5.344943
5.332046

531912
5.306162
5.293239
5.280267
5.267282
5.254294
5.241294
5.228294
5.215291
5.202284
5.189279
5.176278
5.163284
5.174796
5137315
5.124351
5.111404
5.098469
5.085558

5.07266
5.059781
5.046937
5.034127
5.021336
5.008585
4.971441
4.983157
4.970512
4.957916
4.945346
4932834
4.920351

4.90791
4.895541
4.883237
4.870967
4.858771
4.846673
4.834508
4.822492




294
295
296
297
298
299
300
301
302
303
304
305
306
307
308
309
310
311
312
313
314
315
316
317
318
319
320
321
322
323
324
325
326
327
328
329
330
331
332
333
334
335

5.654709
5.558552
5.6697
5.693778
5.566388
5.500105
5.613137
5.517238
5.328353
5.953716
5.526097
5.460143
5.573602
5.478041
5.590023
5.614858
5.488112
5.422562
5.536493
5.441349
5.253191
5.879828
5.452821
5.387747
5.502199
5.407549
5.520553
5.546387
5.420613
5.356088
5471111
5377028
5.49062
5.517045
5.391874
5.327967
5.443614
5.350174
5.464409
5.491492
5.367004
5.303787

5673114
5.666023
5.658975
5.600749
5.645075
5.638202
5.631385
5.624642
5.617956
5.662594
5.604806
5.598327
5.591918
5.585589
5.579332
5.521895
5.567064
5.561046
5.555109
5.549262
5.543498
5.589094
5.532246
5.526755
5.521356
5.516056
5.510853
5.50575
5.500748
5.495849
5.491055
5.486367
5.481789
5.477322
5.472966
5.468727
5.464605
5.460599
5.456714
5401712
5.4493
5.44578

6.59
6.61
6.62
6.63
6.65
6.66
6.68
6.6%9
6.72
6.77
6.83
6.91

7.1
7.13
7.09
6.96
6.76
6.46
6.12
5.79
5.68
5.71
57
5.71
5.71
5.71
5.71
5.71
5.71
5.71
5.71
5.71
5.71
5.71
5.71

571

5.7
571
571
5.71
5.71

4.810557
4.798664
4786861
4.775104
4.763414
475183
4.74034
4.728902
471757
4.706373
4.695094
4.684018
4.673051
4.662144
4.65136
4.64064
4.630011
461952
4.609154
4.598857
4.588698
4.6027%94
4.568629
4.5588
4,549108
4.539496
4.530038
4.520664
4.511408
4.502323
4.493391
4.48455
4.475873
4.443341
4.458822
4.450534
4.442407
4.434383
4.426548
4.418836
4.411287
4.403967



336
337
338
339
340
341
342
343
344
345
346
347
348
349
350
351
352
353
354
355
356
357
358
359
360

5420112
5.327382
5.141699
5.770786
5.346348
5.283878
5.400942
5.309011
5.424719
5.453331
5.330458
5.268846
5.386694
5.295557
5.111496
5.741838
5.319101
5.258251
5.376999
5.287003
5.404702
5.4355
5.31504
5.255835
5.375903

5.442386
5439119
5.435988
5.484233
5.430133
5.427425
5.424863
5.422435
5.420142
5.366764
5.415916

5.41398
5.412174
5.410522
5.409065
5.459041
5.40684]
5.406149
5.405737

5.40555

5.71
571
5.71
5.71
571
571
5.7
5.71
5.71
5.71
3.71
3.71
3.71
.71
571
5.71
5.71
5.71
5.71
5.7
5.71
5.71
5.71
5.7
5.7

4.396845
4.389829
4.382975
4376292
4.369445
4362814
4.356302

434994
4343912
4.338245
4.333076

432857
4.324763
4321604
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